
Purchase and Sales by Report Date
Composite

View Date: January 22, 2013October 1, 2012 to December 31, 2012

Funds Included in Composite
NHDA ISBI - ARIEL CAPITAL MGMT
NHDB ISBI - ULLICO/NEW AMSTERDAM
NHDE ISBI - HOLLAND CAPITAL MGMT
NHDF LSV ASSET MGMT-LARGE CAP VAL
NHDG ISBI-RHUMBLINE ADVISORS
NHDH ISBI - LYNMAR CAP GROUP INC
NHDI ISBI - HOWLAND & ASSOCIATES
NHDJ FUND CLOSED ON 08/01/2013
NHDL ISBI - NEW AMSTERDAM ACTIVE
NHDM ISBI - RHUMBLINE ADVISORS, LLC
NHDN ISBI - AMALGAMATED BANK
NHDO ISBI - BEAR STEARNS MGMT
NHDP ISBI - EARNEST PARTNERS
NHDQ FUND CLOSED ON 8/27/2012
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 SSGA INTL SMALL CAP
NHEI ISBI - GROSVENOR CAPITAL MGMT
NHEJ ISBI - REAL ESTATE
NHEL ISBI - PRIVATE EQUITY
NHEM ISBI - CASH OVERLAY
NHEN ISBI - CASH
NHEP ISBI -CB RICHARD ELLIS INV
NHEQ ISBI - ING CLARION
NHER ISBI - COMMONWEALTH REALTY ADV
NHES ISBI - NORTHERN TRUST
NHEU ISBI - RHUMBLINE ADVISERS
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Purchase and Sales by Report Date
Composite

View Date: January 22, 2013October 1, 2012 to December 31, 2012

Funds Included in Composite
NHEW FUND CLOSED ON 8/27/2012
NHEX ISBI - CHANNING CAPITAL MGMT
NHEY ISBI - DECATUR CAPITAL MGMT
NHEZ ISBI - ATLANTA LIFE INV ADV
NHFA FUND CLOSED ON 8/27/2012
NHFB FUND CLOSED ON 8/27/2012
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 FUND CLOSED ON 08/01/2013
NHFR TRANSITION FUND 3
NHFS ISBI-FORT WASHINGTON
NHFU ISBI - MESIROW FINANCIAL
NHFV ISBI - IVY ASSET MGMT
NHFX ISBI - BRANDYWINE
NHFY TRANSITION FUND 2
NHFZ ISBI - ROCKCREEK
NHHA ISBI - MACQUARIE
NHHB ISBI - ALLINDA
NHHD TRANSITION FUND 1
NHHG ISBI - ENTRUST CAPITAL
NHHI SSGA MSCI EAFE INDEX
NHHJ SSGA MSCI ACWI US INDEX
NHHL ISBI - CRESCENT CAPITAL GROUP
NHHM MCDONNELL INV MGT
NHHN WESTERN PASS-THROUGH FUND
NHHO ISBI - FIDUCIARY MGT ASS.
NHHP ISBI - NEW VONTOBEL
NHHQ ISBI - SSGA MSCI EAFE SM CAP
NHHR MACQUARIE INFRASTR PRTNR II
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Purchase and Sales by Report Date
Composite

View Date: January 22, 2013October 1, 2012 to December 31, 2012

Funds Included in Composite
NHHS ISBI - ALINDA INFRASTR FD II
NHHU MACQUARIE EURO INFR PRT III
NHHV LSV ASSET MGMT-INTL SM CAP VAL
NHHW CHICAGO EQUITY CORE
NHHX CHICAGO EQUITY WORK OUT
NHHY ISBI - RHUMBLINE 1000 VAL
NHHZ ISBI - RHUMBLINE 2000 VAL
NHIA FUND CLOSED ON 08/01/2013
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
NHIP ISBI - ARIEL MICRO-CAP
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Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

CASH EQUIVALENTS
US DOLLAR

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   27 Nov 26 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

1,039,212.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,039,212.42
Base 100.000000 0.00 0.00 0.00 1,039,212.42

26 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-1,039,212.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,039,212.42
Base 100.000000 0.00 0.00 0.00 -1,039,212.42

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   28 Nov 27 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

1,260,309.150 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,260,309.15
Base 100.000000 0.00 0.00 0.00 1,260,309.15

27 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-1,260,309.150 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -1,260,309.15
Base 100.000000 0.00 0.00 0.00 -1,260,309.15

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   29 Nov 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

2,528,978.520 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,528,978.52
Base 100.000000 0.00 0.00 0.00 2,528,978.52

28 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-2,528,978.520 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,528,978.52
Base 100.000000 0.00 0.00 0.00 -2,528,978.52

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   29 Nov 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

216,623.390 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 216,623.39
Base 100.000000 0.00 0.00 0.00 216,623.39

28 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-216,623.390 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -216,623.39
Base 100.000000 0.00 0.00 0.00 -216,623.39

50299A003 LMCS INVESTMENT EURO TD 0.0000005%   30 Nov 29 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

19,818.220 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 19,818.22
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Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 0.00 0.00 0.00 19,818.22

29 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-19,818.220 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -19,818.22
Base 100.000000 0.00 0.00 0.00 -19,818.22

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   30 Nov 29 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

2,390,674.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,390,674.34
Base 100.000000 0.00 0.00 0.00 2,390,674.34

29 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-2,390,674.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,390,674.34
Base 100.000000 0.00 0.00 0.00 -2,390,674.34

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   03 Dec 30 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

837,560.730 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 837,560.73
Base 100.000000 0.00 0.00 0.00 837,560.73

30 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-837,560.730 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -837,560.73
Base 100.000000 0.00 0.00 0.00 -837,560.73

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   03 Dec 30 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

1,310,556.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,310,556.60
Base 100.000000 0.00 0.00 0.00 1,310,556.60

30 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-1,310,556.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,310,556.60
Base 100.000000 0.00 0.00 0.00 -1,310,556.60

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   05 Dec 04 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

1,235,318.280 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,235,318.28
Base 100.000000 0.00 0.00 0.00 1,235,318.28

04 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-1,235,318.280 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,235,318.28
Base 100.000000 0.00 0.00 0.00 -1,235,318.28

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   05 Dec 04 Dec 2012 STATE STREET BANK AND TRUST USD/BOS
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Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

3,499,788.430 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,499,788.43
Base 100.000000 0.00 0.00 0.00 3,499,788.43

04 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-3,499,788.430 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -3,499,788.43
Base 100.000000 0.00 0.00 0.00 -3,499,788.43

50299A003 LMCS INVESTMENT EURO TD 0.0000001%   06 Dec 05 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

10,906.590 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 10,906.59
Base 100.000000 0.00 0.00 0.00 10,906.59

05 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-10,906.590 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -10,906.59
Base 100.000000 0.00 0.00 0.00 -10,906.59

50299A003 LMCS INVESTMENT EURO TD 0.0000001%   06 Dec 05 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

14,867.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 14,867.76
Base 100.000000 0.00 0.00 0.00 14,867.76

05 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-14,867.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -14,867.76
Base 100.000000 0.00 0.00 0.00 -14,867.76

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   07 Dec 06 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

2,914,049.200 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,914,049.20
Base 100.000000 0.00 0.00 0.00 2,914,049.20

06 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-2,914,049.200 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -2,914,049.20
Base 100.000000 0.00 0.00 0.00 -2,914,049.20

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   10 Dec 07 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

1,959,194.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,959,194.15
Base 100.000000 0.00 0.00 0.00 1,959,194.15

07 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-1,959,194.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,959,194.15
Base 100.000000 0.00 0.00 0.00 -1,959,194.15
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Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   11 Dec 10 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

1,551,178.920 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,551,178.92
Base 100.000000 0.00 0.00 0.00 1,551,178.92

10 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-1,551,178.920 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,551,178.92
Base 100.000000 0.00 0.00 0.00 -1,551,178.92

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   12 Dec 11 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

502,982.290 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 502,982.29
Base 100.000000 0.00 0.00 0.00 502,982.29

11 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-502,982.290 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -502,982.29
Base 100.000000 0.00 0.00 0.00 -502,982.29

50299A003 LMCS INVESTMENT EURO TD 0.0000001%   12 Dec 11 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

6,463.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,463.06
Base 100.000000 0.00 0.00 0.00 6,463.06

11 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-6,463.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -6,463.06
Base 100.000000 0.00 0.00 0.00 -6,463.06

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   14 Dec 13 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

2,530,600.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,530,600.41
Base 100.000000 0.00 0.00 0.00 2,530,600.41

13 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-2,530,600.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,530,600.41
Base 100.000000 0.00 0.00 0.00 -2,530,600.41

50299A003 LMCS INVESTMENT EURO TD 0.0000001%   14 Dec 13 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

17,479.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,479.34
Base 100.000000 0.00 0.00 0.00 17,479.34

13 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-17,479.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -17,479.34
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Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 0.00 0.00 0.00 -17,479.34

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   17 Dec 14 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

423,159.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 423,159.61
Base 100.000000 0.00 0.00 0.00 423,159.61

14 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-423,159.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -423,159.61
Base 100.000000 0.00 0.00 0.00 -423,159.61

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   17 Dec 14 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

56,892.540 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 56,892.54
Base 100.000000 0.00 0.00 0.00 56,892.54

14 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-56,892.540 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -56,892.54
Base 100.000000 0.00 0.00 0.00 -56,892.54

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   18 Dec 17 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

2,584,979.310 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,584,979.31
Base 100.000000 0.00 0.00 0.00 2,584,979.31

17 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-2,584,979.310 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -2,584,979.31
Base 100.000000 0.00 0.00 0.00 -2,584,979.31

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   19 Dec 18 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

945,469.520 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 945,469.52
Base 100.000000 0.00 0.00 0.00 945,469.52

18 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-945,469.520 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -945,469.52
Base 100.000000 0.00 0.00 0.00 -945,469.52

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   19 Dec 18 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

374,164.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 374,164.68
Base 100.000000 0.00 0.00 0.00 374,164.68

18 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL
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Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

-374,164.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -374,164.68
Base 100.000000 0.00 0.00 0.00 -374,164.68

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   20 Dec 19 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

1,579,052.870 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,579,052.87
Base 100.000000 0.00 0.00 0.00 1,579,052.87

19 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-1,579,052.870 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,579,052.87
Base 100.000000 0.00 0.00 0.00 -1,579,052.87

50299A003 LMCS INVESTMENT EURO TD 0.0000001%   20 Dec 19 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

17,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,500.00
Base 100.000000 0.00 0.00 0.00 17,500.00

19 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-17,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -17,500.00
Base 100.000000 0.00 0.00 0.00 -17,500.00

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   21 Dec 20 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

4,322,288.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,322,288.42
Base 100.000000 0.00 0.00 0.00 4,322,288.42

20 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-4,322,288.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -4,322,288.42
Base 100.000000 0.00 0.00 0.00 -4,322,288.42

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   21 Dec 20 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

1,177,263.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,177,263.97
Base 100.000000 0.00 0.00 0.00 1,177,263.97

20 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-1,177,263.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,177,263.97
Base 100.000000 0.00 0.00 0.00 -1,177,263.97

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   24 Dec 21 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

2,229,732.510 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,229,732.51
Base 100.000000 0.00 0.00 0.00 2,229,732.51
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Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

21 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-2,229,732.510 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -2,229,732.51
Base 100.000000 0.00 0.00 0.00 -2,229,732.51

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   24 Dec 21 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

117,554.740 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 117,554.74
Base 100.000000 0.00 0.00 0.00 117,554.74

21 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-117,554.740 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -117,554.74
Base 100.000000 0.00 0.00 0.00 -117,554.74

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   26 Dec 24 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

200,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 200,000.00
Base 100.000000 0.00 0.00 0.00 200,000.00

24 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-200,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -200,000.00
Base 100.000000 0.00 0.00 0.00 -200,000.00

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   27 Dec 26 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

767,011.900 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 767,011.90
Base 100.000000 0.00 0.00 0.00 767,011.90

26 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-767,011.900 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -767,011.90
Base 100.000000 0.00 0.00 0.00 -767,011.90

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   27 Dec 26 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

30,356.450 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 30,356.45
Base 100.000000 0.00 0.00 0.00 30,356.45

26 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-30,356.450 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -30,356.45
Base 100.000000 0.00 0.00 0.00 -30,356.45

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   28 Dec 27 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

534,692.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 534,692.34
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Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 0.00 0.00 0.00 534,692.34

27 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-534,692.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -534,692.34
Base 100.000000 0.00 0.00 0.00 -534,692.34

50299A003 LMCS INVESTMENT EURO TD 0.0000005%   28 Dec 27 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

19,821.810 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 19,821.81
Base 100.000000 0.00 0.00 0.00 19,821.81

27 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-19,821.810 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -19,821.81
Base 100.000000 0.00 0.00 0.00 -19,821.81

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   31 Dec 28 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

1,339,155.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,339,155.37
Base 100.000000 0.00 0.00 0.00 1,339,155.37

28 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-1,339,155.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -1,339,155.37
Base 100.000000 0.00 0.00 0.00 -1,339,155.37

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   02 Jan 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

561,621.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 561,621.42
Base 100.000000 0.00 0.00 0.00 561,621.42

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-561,621.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -561,621.42
Base 100.000000 0.00 0.00 0.00 -561,621.42

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   02 Jan 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

1,137,367.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,137,367.72
Base 100.000000 0.00 0.00 0.00 1,137,367.72

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-1,137,367.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,137,367.72
Base 100.000000 0.00 0.00 0.00 -1,137,367.72
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50299A003 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Oct 2012 01 Oct 2012 STATE STREET BANK AND TRUST USD/BOS01 Oct 2012

1,628,100.880 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,628,100.88
Base 100.000000 0.00 0.00 0.00 1,628,100.88

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Oct 2012 01 Oct 2012 STATE STREET BANK AND TRUST USD/BOS01 Oct 2012

2,387,162.360 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,387,162.36
Base 100.000000 0.00 0.00 0.00 2,387,162.36

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Oct 2012 02 Oct 2012 STATE STREET BANK AND TRUST USD/BOS02 Oct 2012

3,933,998.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,933,998.10
Base 100.000000 0.00 0.00 0.00 3,933,998.10

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Oct 2012 02 Oct 2012 STATE STREET BANK AND TRUST USD/BOS02 Oct 2012

178,161.150 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 178,161.15
Base 100.000000 0.00 0.00 0.00 178,161.15

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   04 Oct 2012 03 Oct 2012 STATE STREET BANK AND TRUST USD/BOS03 Oct 2012

2,861,070.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,861,070.34
Base 100.000000 0.00 0.00 0.00 2,861,070.34

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   04 Oct 2012 03 Oct 2012 STATE STREET BANK AND TRUST USD/BOS03 Oct 2012

808,189.250 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 808,189.25
Base 100.000000 0.00 0.00 0.00 808,189.25

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Oct 2012 04 Oct 2012 STATE STREET BANK AND TRUST USD/BOS04 Oct 2012

1,637,922.290 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,637,922.29
Base 100.000000 0.00 0.00 0.00 1,637,922.29

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Oct 2012 04 Oct 2012 STATE STREET BANK AND TRUST USD/BOS04 Oct 2012

60,138.710 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 60,138.71
Base 100.000000 0.00 0.00 0.00 60,138.71

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Oct 2012 05 Oct 2012 STATE STREET BANK AND TRUST USD/BOS05 Oct 2012

6,577,834.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,577,834.84
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Base 100.000000 0.00 0.00 0.00 6,577,834.84

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Oct 2012 05 Oct 2012 STATE STREET BANK AND TRUST USD/BOS05 Oct 2012

1,364,726.190 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,364,726.19
Base 100.000000 0.00 0.00 0.00 1,364,726.19

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Oct 2012 09 Oct 2012 STATE STREET BANK AND TRUST USD/BOS09 Oct 2012

178,501.830 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 178,501.83
Base 100.000000 0.00 0.00 0.00 178,501.83

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Oct 2012 09 Oct 2012 STATE STREET BANK AND TRUST USD/BOS09 Oct 2012

35,118.900 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 35,118.90
Base 100.000000 0.00 0.00 0.00 35,118.90

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Oct 2012 10 Oct 2012 STATE STREET BANK AND TRUST USD/BOS10 Oct 2012

570,000.030 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 570,000.03
Base 100.000000 0.00 0.00 0.00 570,000.03

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Oct 2012 10 Oct 2012 STATE STREET BANK AND TRUST USD/BOS10 Oct 2012

1,453,580.680 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,453,580.68
Base 100.000000 0.00 0.00 0.00 1,453,580.68

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Oct 2012 11 Oct 2012 STATE STREET BANK AND TRUST USD/BOS11 Oct 2012

956,473.700 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 956,473.70
Base 100.000000 0.00 0.00 0.00 956,473.70

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Oct 2012 11 Oct 2012 STATE STREET BANK AND TRUST USD/BOS11 Oct 2012

6,149,534.860 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,149,534.86
Base 100.000000 0.00 0.00 0.00 6,149,534.86

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   15 Oct 2012 12 Oct 2012 STATE STREET BANK AND TRUST USD/BOS12 Oct 2012

284,436.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 284,436.75
Base 100.000000 0.00 0.00 0.00 284,436.75

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   15 Oct 2012 12 Oct 2012 STATE STREET BANK AND TRUST USD/BOS12 Oct 2012

996,444.210 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 996,444.21
Base 100.000000 0.00 0.00 0.00 996,444.21

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Oct 2012 15 Oct 2012 STATE STREET BANK AND TRUST USD/BOS15 Oct 2012
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2,354,570.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,354,570.72
Base 100.000000 0.00 0.00 0.00 2,354,570.72

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Oct 2012 15 Oct 2012 STATE STREET BANK AND TRUST USD/BOS15 Oct 2012

1,220,278.410 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,220,278.41
Base 100.000000 0.00 0.00 0.00 1,220,278.41

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Oct 2012 16 Oct 2012 STATE STREET BANK AND TRUST USD/BOS16 Oct 2012

354,650.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 354,650.14
Base 100.000000 0.00 0.00 0.00 354,650.14

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Oct 2012 16 Oct 2012 STATE STREET BANK AND TRUST USD/BOS16 Oct 2012

346,222.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 346,222.42
Base 100.000000 0.00 0.00 0.00 346,222.42

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Oct 2012 17 Oct 2012 STATE STREET BANK AND TRUST USD/BOS17 Oct 2012

1,041,800.030 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,041,800.03
Base 100.000000 0.00 0.00 0.00 1,041,800.03

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Oct 2012 17 Oct 2012 STATE STREET BANK AND TRUST USD/BOS17 Oct 2012

311,510.360 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 311,510.36
Base 100.000000 0.00 0.00 0.00 311,510.36

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Oct 2012 18 Oct 2012 STATE STREET BANK AND TRUST USD/BOS18 Oct 2012

366,936.820 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 366,936.82
Base 100.000000 0.00 0.00 0.00 366,936.82

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Oct 2012 18 Oct 2012 STATE STREET BANK AND TRUST USD/BOS18 Oct 2012

2,503,798.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,503,798.37
Base 100.000000 0.00 0.00 0.00 2,503,798.37

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   22 Oct 2012 19 Oct 2012 STATE STREET BANK AND TRUST USD/BOS19 Oct 2012

409,078.800 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 409,078.80
Base 100.000000 0.00 0.00 0.00 409,078.80

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   22 Oct 2012 19 Oct 2012 STATE STREET BANK AND TRUST USD/BOS19 Oct 2012

1,303,375.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,303,375.00
Base 100.000000 0.00 0.00 0.00 1,303,375.00
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Oct 2012 22 Oct 2012 STATE STREET BANK AND TRUST USD/BOS22 Oct 2012

1,340,144.800 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,340,144.80
Base 100.000000 0.00 0.00 0.00 1,340,144.80

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Oct 2012 22 Oct 2012 STATE STREET BANK AND TRUST USD/BOS22 Oct 2012

2,552,760.030 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,552,760.03
Base 100.000000 0.00 0.00 0.00 2,552,760.03

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Oct 2012 23 Oct 2012 STATE STREET BANK AND TRUST USD/BOS23 Oct 2012

59,738.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 59,738.15
Base 100.000000 0.00 0.00 0.00 59,738.15

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Oct 2012 23 Oct 2012 STATE STREET BANK AND TRUST USD/BOS23 Oct 2012

55,429.190 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 55,429.19
Base 100.000000 0.00 0.00 0.00 55,429.19

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   25 Oct 2012 24 Oct 2012 STATE STREET BANK AND TRUST USD/BOS24 Oct 2012

19,767.190 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 19,767.19
Base 100.000000 0.00 0.00 0.00 19,767.19

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Oct 2012 25 Oct 2012 STATE STREET BANK AND TRUST USD/BOS25 Oct 2012

992,610.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 992,610.75
Base 100.000000 0.00 0.00 0.00 992,610.75

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Oct 2012 25 Oct 2012 STATE STREET BANK AND TRUST USD/BOS25 Oct 2012

814,074.970 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 814,074.97
Base 100.000000 0.00 0.00 0.00 814,074.97

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   29 Oct 2012 26 Oct 2012 STATE STREET BANK AND TRUST USD/BOS26 Oct 2012

3,099,526.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,099,526.62
Base 100.000000 0.00 0.00 0.00 3,099,526.62

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   29 Oct 2012 26 Oct 2012 STATE STREET BANK AND TRUST USD/BOS26 Oct 2012

1,512,282.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,512,282.27
Base 100.000000 0.00 0.00 0.00 1,512,282.27

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Oct 2012 29 Oct 2012 STATE STREET BANK AND TRUST USD/BOS29 Oct 2012

0.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 0.01
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Base 100.000000 0.00 0.00 0.00 0.01

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Oct 2012 30 Oct 2012 STATE STREET BANK AND TRUST USD/BOS30 Oct 2012

1,028,898.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,028,898.33
Base 100.000000 0.00 0.00 0.00 1,028,898.33

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Oct 2012 30 Oct 2012 STATE STREET BANK AND TRUST USD/BOS30 Oct 2012

29,305.760 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 29,305.76
Base 100.000000 0.00 0.00 0.00 29,305.76

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   01 Nov 2012 31 Oct 2012 STATE STREET BANK AND TRUST USD/BOS31 Oct 2012

1,033,323.810 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,033,323.81
Base 100.000000 0.00 0.00 0.00 1,033,323.81

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   01 Nov 2012 31 Oct 2012 STATE STREET BANK AND TRUST USD/BOS31 Oct 2012

1,500,235.800 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,500,235.80
Base 100.000000 0.00 0.00 0.00 1,500,235.80

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Nov 2012 01 Nov 2012 STATE STREET BANK AND TRUST USD/BOS01 Nov 2012

1,115,784.190 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,115,784.19
Base 100.000000 0.00 0.00 0.00 1,115,784.19

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Nov 2012 01 Nov 2012 STATE STREET BANK AND TRUST USD/BOS01 Nov 2012

101,064.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 101,064.15
Base 100.000000 0.00 0.00 0.00 101,064.15

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Nov 2012 02 Nov 2012 STATE STREET BANK AND TRUST USD/BOS02 Nov 2012

854,879.900 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 854,879.90
Base 100.000000 0.00 0.00 0.00 854,879.90

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Nov 2012 02 Nov 2012 STATE STREET BANK AND TRUST USD/BOS02 Nov 2012

1,343,037.020 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,343,037.02
Base 100.000000 0.00 0.00 0.00 1,343,037.02

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Nov 2012 05 Nov 2012 STATE STREET BANK AND TRUST USD/BOS05 Nov 2012

969,842.140 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 969,842.14
Base 100.000000 0.00 0.00 0.00 969,842.14

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Nov 2012 05 Nov 2012 STATE STREET BANK AND TRUST USD/BOS05 Nov 2012
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1,719,462.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,719,462.00
Base 100.000000 0.00 0.00 0.00 1,719,462.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Nov 2012 06 Nov 2012 STATE STREET BANK AND TRUST USD/BOS06 Nov 2012

341,300.700 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 341,300.70
Base 100.000000 0.00 0.00 0.00 341,300.70

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Nov 2012 06 Nov 2012 STATE STREET BANK AND TRUST USD/BOS06 Nov 2012

2,027,933.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,027,933.06
Base 100.000000 0.00 0.00 0.00 2,027,933.06

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   08 Nov 2012 07 Nov 2012 STATE STREET BANK AND TRUST USD/BOS07 Nov 2012

2,012,767.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,012,767.68
Base 100.000000 0.00 0.00 0.00 2,012,767.68

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   08 Nov 2012 07 Nov 2012 STATE STREET BANK AND TRUST USD/BOS07 Nov 2012

83,631.490 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 83,631.49
Base 100.000000 0.00 0.00 0.00 83,631.49

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   09 Nov 2012 08 Nov 2012 STATE STREET BANK AND TRUST USD/BOS08 Nov 2012

311,732.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 311,732.61
Base 100.000000 0.00 0.00 0.00 311,732.61

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   09 Nov 2012 08 Nov 2012 STATE STREET BANK AND TRUST USD/BOS08 Nov 2012

693,702.560 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 693,702.56
Base 100.000000 0.00 0.00 0.00 693,702.56

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Nov 2012 09 Nov 2012 STATE STREET BANK AND TRUST USD/BOS09 Nov 2012

1,673,962.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,673,962.56
Base 100.000000 0.00 0.00 0.00 1,673,962.56

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Nov 2012 09 Nov 2012 STATE STREET BANK AND TRUST USD/BOS09 Nov 2012

2,091,777.520 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,091,777.52
Base 100.000000 0.00 0.00 0.00 2,091,777.52

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Nov 2012 13 Nov 2012 STATE STREET BANK AND TRUST USD/BOS13 Nov 2012

2,216,259.230 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,216,259.23
Base 100.000000 0.00 0.00 0.00 2,216,259.23
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Nov 2012 13 Nov 2012 STATE STREET BANK AND TRUST USD/BOS13 Nov 2012

2,451,555.160 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,451,555.16
Base 100.000000 0.00 0.00 0.00 2,451,555.16

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   15 Nov 2012 14 Nov 2012 STATE STREET BANK AND TRUST USD/BOS14 Nov 2012

26,350.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 26,350.61
Base 100.000000 0.00 0.00 0.00 26,350.61

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   15 Nov 2012 14 Nov 2012 STATE STREET BANK AND TRUST USD/BOS14 Nov 2012

1,855,128.940 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,855,128.94
Base 100.000000 0.00 0.00 0.00 1,855,128.94

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Nov 2012 15 Nov 2012 STATE STREET BANK AND TRUST USD/BOS15 Nov 2012

1,000,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Nov 2012 15 Nov 2012 STATE STREET BANK AND TRUST USD/BOS15 Nov 2012

1,964,915.050 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,964,915.05
Base 100.000000 0.00 0.00 0.00 1,964,915.05

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Nov 2012 20 Nov 2012 STATE STREET BANK AND TRUST USD/BOS20 Nov 2012

1,850,022.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,850,022.37
Base 100.000000 0.00 0.00 0.00 1,850,022.37

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 21 Nov 2012 STATE STREET BANK AND TRUST USD/BOS21 Nov 2012

779,430.670 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 779,430.67
Base 100.000000 0.00 0.00 0.00 779,430.67

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 20 Nov 2012 STATE STREET BANK AND TRUST USD/BOS20 Nov 2012

1,253,417.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,253,417.95
Base 100.000000 0.00 0.00 0.00 1,253,417.95

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 20 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

1,850,022.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,850,022.37
Base 100.000000 0.00 0.00 0.00 1,850,022.37

20 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-1,850,022.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -1,850,022.37
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Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 0.00 0.00 0.00 -1,850,022.37

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 19 Nov 2012 STATE STREET BANK AND TRUST USD/BOS19 Nov 2012

2,297,078.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,297,078.53
Base 100.000000 0.00 0.00 0.00 2,297,078.53

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 19 Nov 2012 STATE STREET BANK AND TRUST USD/BOS19 Nov 2012

995,681.820 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 995,681.82
Base 100.000000 0.00 0.00 0.00 995,681.82

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

526,316.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 526,316.61
Base 100.000000 0.00 0.00 0.00 526,316.61

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

760,769.840 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 760,769.84
Base 100.000000 0.00 0.00 0.00 760,769.84

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Nov 2012 23 Nov 2012 STATE STREET BANK AND TRUST USD/BOS23 Nov 2012

93,540.300 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 93,540.30
Base 100.000000 0.00 0.00 0.00 93,540.30

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Nov 2012 23 Nov 2012 STATE STREET BANK AND TRUST USD/BOS23 Nov 2012

31,027.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 31,027.27
Base 100.000000 0.00 0.00 0.00 31,027.27

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Nov 2012 26 Nov 2012 STATE STREET BANK AND TRUST USD/BOS26 Nov 2012

1,039,212.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,039,212.42
Base 100.000000 0.00 0.00 0.00 1,039,212.42

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Nov 2012 26 Nov 2012 STATE STREET BANK AND TRUST USD/BOS26 Nov 2012

1,560,427.560 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,560,427.56
Base 100.000000 0.00 0.00 0.00 1,560,427.56

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Nov 2012 27 Nov 2012 STATE STREET BANK AND TRUST USD/BOS27 Nov 2012

1,900,907.550 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,900,907.55
Base 100.000000 0.00 0.00 0.00 1,900,907.55

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Nov 2012 27 Nov 2012 STATE STREET BANK AND TRUST USD/BOS27 Nov 2012
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1,260,309.150 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,260,309.15
Base 100.000000 0.00 0.00 0.00 1,260,309.15

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   29 Nov 2012 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

2,528,978.520 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,528,978.52
Base 100.000000 0.00 0.00 0.00 2,528,978.52

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   29 Nov 2012 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

216,623.390 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 216,623.39
Base 100.000000 0.00 0.00 0.00 216,623.39

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Nov 2012 29 Nov 2012 STATE STREET BANK AND TRUST USD/BOS29 Nov 2012

19,818.220 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 19,818.22
Base 100.000000 0.00 0.00 0.00 19,818.22

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Nov 2012 29 Nov 2012 STATE STREET BANK AND TRUST USD/BOS29 Nov 2012

2,390,674.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,390,674.34
Base 100.000000 0.00 0.00 0.00 2,390,674.34

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Dec 2012 30 Nov 2012 STATE STREET BANK AND TRUST USD/BOS30 Nov 2012

1,310,556.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,310,556.60
Base 100.000000 0.00 0.00 0.00 1,310,556.60

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Dec 2012 30 Nov 2012 STATE STREET BANK AND TRUST USD/BOS30 Nov 2012

837,560.730 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 837,560.73
Base 100.000000 0.00 0.00 0.00 837,560.73

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   04 Dec 2012 03 Dec 2012 STATE STREET BANK AND TRUST USD/BOS03 Dec 2012

1,199,449.240 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,199,449.24
Base 100.000000 0.00 0.00 0.00 1,199,449.24

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   04 Dec 2012 03 Dec 2012 STATE STREET BANK AND TRUST USD/BOS03 Dec 2012

1,385,168.180 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,385,168.18
Base 100.000000 0.00 0.00 0.00 1,385,168.18

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Dec 2012 04 Dec 2012 STATE STREET BANK AND TRUST USD/BOS04 Dec 2012

1,235,318.280 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,235,318.28
Base 100.000000 0.00 0.00 0.00 1,235,318.28
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Dec 2012 04 Dec 2012 STATE STREET BANK AND TRUST USD/BOS04 Dec 2012

3,499,788.430 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,499,788.43
Base 100.000000 0.00 0.00 0.00 3,499,788.43

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Dec 2012 05 Dec 2012 STATE STREET BANK AND TRUST USD/BOS05 Dec 2012

14,867.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 14,867.76
Base 100.000000 0.00 0.00 0.00 14,867.76

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Dec 2012 05 Dec 2012 STATE STREET BANK AND TRUST USD/BOS05 Dec 2012

10,906.590 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 10,906.59
Base 100.000000 0.00 0.00 0.00 10,906.59

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Dec 2012 06 Dec 2012 STATE STREET BANK AND TRUST USD/BOS06 Dec 2012

2,914,049.200 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,914,049.20
Base 100.000000 0.00 0.00 0.00 2,914,049.20

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Dec 2012 07 Dec 2012 STATE STREET BANK AND TRUST USD/BOS07 Dec 2012

1,959,194.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,959,194.15
Base 100.000000 0.00 0.00 0.00 1,959,194.15

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Dec 2012 07 Dec 2012 STATE STREET BANK AND TRUST USD/BOS07 Dec 2012

1,962,859.640 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,962,859.64
Base 100.000000 0.00 0.00 0.00 1,962,859.64

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Dec 2012 10 Dec 2012 STATE STREET BANK AND TRUST USD/BOS10 Dec 2012

1,551,178.920 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,551,178.92
Base 100.000000 0.00 0.00 0.00 1,551,178.92

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Dec 2012 10 Dec 2012 STATE STREET BANK AND TRUST USD/BOS10 Dec 2012

2,092,354.240 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,092,354.24
Base 100.000000 0.00 0.00 0.00 2,092,354.24

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Dec 2012 11 Dec 2012 STATE STREET BANK AND TRUST USD/BOS11 Dec 2012

6,463.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,463.06
Base 100.000000 0.00 0.00 0.00 6,463.06

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Dec 2012 11 Dec 2012 STATE STREET BANK AND TRUST USD/BOS11 Dec 2012

502,982.290 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 502,982.29
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Base 100.000000 0.00 0.00 0.00 502,982.29

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Dec 2012 12 Dec 2012 STATE STREET BANK AND TRUST USD/BOS12 Dec 2012

35,561.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 35,561.11
Base 100.000000 0.00 0.00 0.00 35,561.11

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Dec 2012 12 Dec 2012 STATE STREET BANK AND TRUST USD/BOS12 Dec 2012

1,026,865.280 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,026,865.28
Base 100.000000 0.00 0.00 0.00 1,026,865.28

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Dec 2012 13 Dec 2012 STATE STREET BANK AND TRUST USD/BOS13 Dec 2012

2,530,600.410 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,530,600.41
Base 100.000000 0.00 0.00 0.00 2,530,600.41

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Dec 2012 13 Dec 2012 STATE STREET BANK AND TRUST USD/BOS13 Dec 2012

17,479.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,479.34
Base 100.000000 0.00 0.00 0.00 17,479.34

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Dec 2012 14 Dec 2012 STATE STREET BANK AND TRUST USD/BOS14 Dec 2012

423,159.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 423,159.61
Base 100.000000 0.00 0.00 0.00 423,159.61

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Dec 2012 14 Dec 2012 STATE STREET BANK AND TRUST USD/BOS14 Dec 2012

56,892.540 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 56,892.54
Base 100.000000 0.00 0.00 0.00 56,892.54

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Dec 2012 17 Dec 2012 STATE STREET BANK AND TRUST USD/BOS17 Dec 2012

2,584,979.310 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,584,979.31
Base 100.000000 0.00 0.00 0.00 2,584,979.31

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Dec 2012 18 Dec 2012 STATE STREET BANK AND TRUST USD/BOS18 Dec 2012

945,469.520 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 945,469.52
Base 100.000000 0.00 0.00 0.00 945,469.52

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Dec 2012 18 Dec 2012 STATE STREET BANK AND TRUST USD/BOS18 Dec 2012

374,164.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 374,164.68
Base 100.000000 0.00 0.00 0.00 374,164.68

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   20 Dec 2012 19 Dec 2012 STATE STREET BANK AND TRUST USD/BOS19 Dec 2012

Prepared by State StreetPage 22



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

1,579,052.870 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,579,052.87
Base 100.000000 0.00 0.00 0.00 1,579,052.87

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   20 Dec 2012 19 Dec 2012 STATE STREET BANK AND TRUST USD/BOS19 Dec 2012

17,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,500.00
Base 100.000000 0.00 0.00 0.00 17,500.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Dec 2012 20 Dec 2012 STATE STREET BANK AND TRUST USD/BOS20 Dec 2012

1,177,263.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,177,263.97
Base 100.000000 0.00 0.00 0.00 1,177,263.97

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Dec 2012 20 Dec 2012 STATE STREET BANK AND TRUST USD/BOS20 Dec 2012

4,322,288.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,322,288.42
Base 100.000000 0.00 0.00 0.00 4,322,288.42

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Dec 2012 21 Dec 2012 STATE STREET BANK AND TRUST USD/BOS21 Dec 2012

117,554.740 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 117,554.74
Base 100.000000 0.00 0.00 0.00 117,554.74

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Dec 2012 21 Dec 2012 STATE STREET BANK AND TRUST USD/BOS21 Dec 2012

2,229,732.510 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,229,732.51
Base 100.000000 0.00 0.00 0.00 2,229,732.51

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Dec 2012 24 Dec 2012 STATE STREET BANK AND TRUST USD/BOS24 Dec 2012

200,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 200,000.00
Base 100.000000 0.00 0.00 0.00 200,000.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Dec 2012 26 Dec 2012 STATE STREET BANK AND TRUST USD/BOS26 Dec 2012

30,356.450 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 30,356.45
Base 100.000000 0.00 0.00 0.00 30,356.45

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Dec 2012 26 Dec 2012 STATE STREET BANK AND TRUST USD/BOS26 Dec 2012

767,011.900 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 767,011.90
Base 100.000000 0.00 0.00 0.00 767,011.90

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Dec 2012 27 Dec 2012 STATE STREET BANK AND TRUST USD/BOS27 Dec 2012

19,821.810 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 19,821.81
Base 100.000000 0.00 0.00 0.00 19,821.81
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Dec 2012 27 Dec 2012 STATE STREET BANK AND TRUST USD/BOS27 Dec 2012

534,692.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 534,692.34
Base 100.000000 0.00 0.00 0.00 534,692.34

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Dec 2012 28 Dec 2012 STATE STREET BANK AND TRUST USD/BOS28 Dec 2012

1,226,557.850 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,226,557.85
Base 100.000000 0.00 0.00 0.00 1,226,557.85

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Dec 2012 28 Dec 2012 STATE STREET BANK AND TRUST USD/BOS28 Dec 2012

1,339,155.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,339,155.37
Base 100.000000 0.00 0.00 0.00 1,339,155.37

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Jan 2013 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

1,137,367.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,137,367.72
Base 100.000000 0.00 0.00 0.00 1,137,367.72

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Jan 2013 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

561,621.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 561,621.42
Base 100.000000 0.00 0.00 0.00 561,621.42

536991003 Total

144,408,883.380 Local 0.00 0.00 0.00 144,408,883.38
Base 0.00 0.00 0.00 144,408,883.38

8611249L1 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
SHORT TERM INVESTMENT FUND

0.230 1.000000 NHFN Local 100.000000 0.00 0.00 0.00 0.23
Base 100.000000 0.00 0.00 0.00 0.23

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

61.570 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 61.57
Base 100.000000 0.00 0.00 0.00 61.57

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

116,797.430 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 116,797.43
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Base 100.000000 0.00 0.00 0.00 116,797.43

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

53,201.190 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 53,201.19
Base 100.000000 0.00 0.00 0.00 53,201.19

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

142,245.320 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 142,245.32
Base 100.000000 0.00 0.00 0.00 142,245.32

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

17,727.270 1.000000 NHID Local 100.000000 0.00 0.00 0.00 17,727.27
Base 100.000000 0.00 0.00 0.00 17,727.27

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

333,311.170 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 333,311.17
Base 100.000000 0.00 0.00 0.00 333,311.17

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

62.820 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 62.82
Base 100.000000 0.00 0.00 0.00 62.82

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

110,512.790 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 110,512.79
Base 100.000000 0.00 0.00 0.00 110,512.79

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

441,897.020 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 441,897.02
Base 100.000000 0.00 0.00 0.00 441,897.02

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND
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585,667.600 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 585,667.60
Base 100.000000 0.00 0.00 0.00 585,667.60

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

1,405,847.720 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,405,847.72
Base 100.000000 0.00 0.00 0.00 1,405,847.72

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

343.790 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 343.79
Base 100.000000 0.00 0.00 0.00 343.79

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

908.090 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 908.09
Base 100.000000 0.00 0.00 0.00 908.09

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

843,909.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 843,909.10
Base 100.000000 0.00 0.00 0.00 843,909.10

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

827,134.710 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 827,134.71
Base 100.000000 0.00 0.00 0.00 827,134.71

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

60,960.360 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 60,960.36
Base 100.000000 0.00 0.00 0.00 60,960.36

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

33,807.860 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 33,807.86
Base 100.000000 0.00 0.00 0.00 33,807.86

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
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STIF FUND
30,525.300 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 30,525.30

Base 100.000000 0.00 0.00 0.00 30,525.30

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

7,496.320 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 7,496.32
Base 100.000000 0.00 0.00 0.00 7,496.32

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

43,284.440 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 43,284.44
Base 100.000000 0.00 0.00 0.00 43,284.44

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

2,201.470 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 2,201.47
Base 100.000000 0.00 0.00 0.00 2,201.47

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

86.720 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 86.72
Base 100.000000 0.00 0.00 0.00 86.72

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

207.650 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 207.65
Base 100.000000 0.00 0.00 0.00 207.65

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

5.510 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 5.51
Base 100.000000 0.00 0.00 0.00 5.51

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

2,837,097.040 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,837,097.04
Base 100.000000 0.00 0.00 0.00 2,837,097.04
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86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

0.410 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 0.41
Base 100.000000 0.00 0.00 0.00 0.41

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

174,845.210 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 174,845.21
Base 100.000000 0.00 0.00 0.00 174,845.21

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

4,975.790 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 4,975.79
Base 100.000000 0.00 0.00 0.00 4,975.79

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

14,263.520 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 14,263.52
Base 100.000000 0.00 0.00 0.00 14,263.52

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

75,392.600 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 75,392.60
Base 100.000000 0.00 0.00 0.00 75,392.60

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

64,299.060 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 64,299.06
Base 100.000000 0.00 0.00 0.00 64,299.06

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

195,670.200 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 195,670.20
Base 100.000000 0.00 0.00 0.00 195,670.20

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

59,069.440 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 59,069.44
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Base 100.000000 0.00 0.00 0.00 59,069.44

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

58,490.150 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 58,490.15
Base 100.000000 0.00 0.00 0.00 58,490.15

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

3,797,923.430 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,797,923.43
Base 100.000000 0.00 0.00 0.00 3,797,923.43

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

282,101.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 282,101.33
Base 100.000000 0.00 0.00 0.00 282,101.33

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

16,800.300 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 16,800.30
Base 100.000000 0.00 0.00 0.00 16,800.30

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

25,717.720 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 25,717.72
Base 100.000000 0.00 0.00 0.00 25,717.72

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

2,387,163.020 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,387,163.02
Base 100.000000 0.00 0.00 0.00 2,387,163.02

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

111,618.630 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 111,618.63
Base 100.000000 0.00 0.00 0.00 111,618.63

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND
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192,216.590 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 192,216.59
Base 100.000000 0.00 0.00 0.00 192,216.59

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

575,226.380 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 575,226.38
Base 100.000000 0.00 0.00 0.00 575,226.38

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

20,389.140 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 20,389.14
Base 100.000000 0.00 0.00 0.00 20,389.14

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

13,545.490 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 13,545.49
Base 100.000000 0.00 0.00 0.00 13,545.49

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

112,261.650 1.000000 NHID Local 100.000000 0.00 0.00 0.00 112,261.65
Base 100.000000 0.00 0.00 0.00 112,261.65

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

5,958.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 5,958.50
Base 100.000000 0.00 0.00 0.00 5,958.50

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

7,070.690 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 7,070.69
Base 100.000000 0.00 0.00 0.00 7,070.69

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

5,493.250 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 5,493.25
Base 100.000000 0.00 0.00 0.00 5,493.25

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
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STIF FUND
12,786.530 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 12,786.53

Base 100.000000 0.00 0.00 0.00 12,786.53

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

59,044.460 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 59,044.46
Base 100.000000 0.00 0.00 0.00 59,044.46

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

77,566.710 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 77,566.71
Base 100.000000 0.00 0.00 0.00 77,566.71

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

7,436.430 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 7,436.43
Base 100.000000 0.00 0.00 0.00 7,436.43

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

291,834.810 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 291,834.81
Base 100.000000 0.00 0.00 0.00 291,834.81

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

4,253.500 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 4,253.50
Base 100.000000 0.00 0.00 0.00 4,253.50

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

54,467.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 54,467.25
Base 100.000000 0.00 0.00 0.00 54,467.25

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

16,064.010 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 16,064.01
Base 100.000000 0.00 0.00 0.00 16,064.01
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86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

19,435.500 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 19,435.50
Base 100.000000 0.00 0.00 0.00 19,435.50

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

122,118.150 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 122,118.15
Base 100.000000 0.00 0.00 0.00 122,118.15

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

18,956.980 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 18,956.98
Base 100.000000 0.00 0.00 0.00 18,956.98

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

271,940.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 271,940.75
Base 100.000000 0.00 0.00 0.00 271,940.75

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

656,184.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 656,184.00
Base 100.000000 0.00 0.00 0.00 656,184.00

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

456.750 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 456.75
Base 100.000000 0.00 0.00 0.00 456.75

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

0.010 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

3,473,999.190 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,473,999.19
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Base 100.000000 0.00 0.00 0.00 3,473,999.19

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

178,161.200 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 178,161.20
Base 100.000000 0.00 0.00 0.00 178,161.20

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

1,264,692.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,264,692.01
Base 100.000000 0.00 0.00 0.00 1,264,692.01

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

808,189.470 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 808,189.47
Base 100.000000 0.00 0.00 0.00 808,189.47

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

125,975.940 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 125,975.94
Base 100.000000 0.00 0.00 0.00 125,975.94

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

1,702,400.510 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,702,400.51
Base 100.000000 0.00 0.00 0.00 1,702,400.51

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

2,514.290 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 2,514.29
Base 100.000000 0.00 0.00 0.00 2,514.29

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

5,312.900 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 5,312.90
Base 100.000000 0.00 0.00 0.00 5,312.90

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

Prepared by State StreetPage 33



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

1,601.600 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 1,601.60
Base 100.000000 0.00 0.00 0.00 1,601.60

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

223,120.220 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 223,120.22
Base 100.000000 0.00 0.00 0.00 223,120.22

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

142,312.090 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 142,312.09
Base 100.000000 0.00 0.00 0.00 142,312.09

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

254,687.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 254,687.00
Base 100.000000 0.00 0.00 0.00 254,687.00

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

1,610,980.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,610,980.00
Base 100.000000 0.00 0.00 0.00 1,610,980.00

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

198.080 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 198.08
Base 100.000000 0.00 0.00 0.00 198.08

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

598.190 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 598.19
Base 100.000000 0.00 0.00 0.00 598.19

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

691,924.910 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 691,924.91
Base 100.000000 0.00 0.00 0.00 691,924.91

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
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STIF FUND
4.570 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 4.57

Base 100.000000 0.00 0.00 0.00 4.57

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

737,596.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 737,596.00
Base 100.000000 0.00 0.00 0.00 737,596.00

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

68,672.920 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 68,672.92
Base 100.000000 0.00 0.00 0.00 68,672.92

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

472,200.240 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 472,200.24
Base 100.000000 0.00 0.00 0.00 472,200.24

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

60,138.730 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 60,138.73
Base 100.000000 0.00 0.00 0.00 60,138.73

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

1,987,554.100 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,987,554.10
Base 100.000000 0.00 0.00 0.00 1,987,554.10

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

56,145.300 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 56,145.30
Base 100.000000 0.00 0.00 0.00 56,145.30

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

67,095.780 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 67,095.78
Base 100.000000 0.00 0.00 0.00 67,095.78

Prepared by State StreetPage 35



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

71,353.900 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 71,353.90
Base 100.000000 0.00 0.00 0.00 71,353.90

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

12,180.220 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 12,180.22
Base 100.000000 0.00 0.00 0.00 12,180.22

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

361,922.900 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 361,922.90
Base 100.000000 0.00 0.00 0.00 361,922.90

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

56,252.240 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 56,252.24
Base 100.000000 0.00 0.00 0.00 56,252.24

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

84,168.910 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 84,168.91
Base 100.000000 0.00 0.00 0.00 84,168.91

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

14,071.760 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 14,071.76
Base 100.000000 0.00 0.00 0.00 14,071.76

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

66,609.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 66,609.25
Base 100.000000 0.00 0.00 0.00 66,609.25

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

31,073.380 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 31,073.38
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Base 100.000000 0.00 0.00 0.00 31,073.38

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

34,614.100 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 34,614.10
Base 100.000000 0.00 0.00 0.00 34,614.10

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

8,604.700 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 8,604.70
Base 100.000000 0.00 0.00 0.00 8,604.70

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

207,915.230 1.000000 NHID Local 100.000000 0.00 0.00 0.00 207,915.23
Base 100.000000 0.00 0.00 0.00 207,915.23

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

71,469.280 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 71,469.28
Base 100.000000 0.00 0.00 0.00 71,469.28

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

291.920 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 291.92
Base 100.000000 0.00 0.00 0.00 291.92

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

20,243.850 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 20,243.85
Base 100.000000 0.00 0.00 0.00 20,243.85

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

15,469.760 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 15,469.76
Base 100.000000 0.00 0.00 0.00 15,469.76

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND
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136,193.920 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 136,193.92
Base 100.000000 0.00 0.00 0.00 136,193.92

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

295,483.820 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 295,483.82
Base 100.000000 0.00 0.00 0.00 295,483.82

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

5.510 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 5.51
Base 100.000000 0.00 0.00 0.00 5.51

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

108,133.220 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 108,133.22
Base 100.000000 0.00 0.00 0.00 108,133.22

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

900.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 900.00
Base 100.000000 0.00 0.00 0.00 900.00

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

40,398.750 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 40,398.75
Base 100.000000 0.00 0.00 0.00 40,398.75

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

4,887,842.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,887,842.15
Base 100.000000 0.00 0.00 0.00 4,887,842.15

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

1,114,727.710 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,114,727.71
Base 100.000000 0.00 0.00 0.00 1,114,727.71

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
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STIF FUND
6,324.150 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 6,324.15

Base 100.000000 0.00 0.00 0.00 6,324.15

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

21,815.350 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 21,815.35
Base 100.000000 0.00 0.00 0.00 21,815.35

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

30,035.280 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 30,035.28
Base 100.000000 0.00 0.00 0.00 30,035.28

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

1,113,143.670 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,113,143.67
Base 100.000000 0.00 0.00 0.00 1,113,143.67

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

1,609.540 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,609.54
Base 100.000000 0.00 0.00 0.00 1,609.54

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

76,615.840 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 76,615.84
Base 100.000000 0.00 0.00 0.00 76,615.84

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

71,333.080 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 71,333.08
Base 100.000000 0.00 0.00 0.00 71,333.08

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

555,976.460 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 555,976.46
Base 100.000000 0.00 0.00 0.00 555,976.46
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86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

295,848.860 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 295,848.86
Base 100.000000 0.00 0.00 0.00 295,848.86

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

98,150.320 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 98,150.32
Base 100.000000 0.00 0.00 0.00 98,150.32

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

180,633.440 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 180,633.44
Base 100.000000 0.00 0.00 0.00 180,633.44

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

236,323.720 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 236,323.72
Base 100.000000 0.00 0.00 0.00 236,323.72

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

271,307.960 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 271,307.96
Base 100.000000 0.00 0.00 0.00 271,307.96

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

106,037.000 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 106,037.00
Base 100.000000 0.00 0.00 0.00 106,037.00

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

3,242,268.720 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 3,242,268.72
Base 100.000000 0.00 0.00 0.00 3,242,268.72

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

260,424.240 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 260,424.24
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Base 100.000000 0.00 0.00 0.00 260,424.24

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

2,507.930 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 2,507.93
Base 100.000000 0.00 0.00 0.00 2,507.93

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

6,717.500 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 6,717.50
Base 100.000000 0.00 0.00 0.00 6,717.50

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

306,220.400 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 306,220.40
Base 100.000000 0.00 0.00 0.00 306,220.40

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

12,302.010 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 12,302.01
Base 100.000000 0.00 0.00 0.00 12,302.01

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

78,614.300 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 78,614.30
Base 100.000000 0.00 0.00 0.00 78,614.30

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

239,948.610 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 239,948.61
Base 100.000000 0.00 0.00 0.00 239,948.61

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

1,045,532.600 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 1,045,532.60
Base 100.000000 0.00 0.00 0.00 1,045,532.60

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND
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131,949.170 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 131,949.17
Base 100.000000 0.00 0.00 0.00 131,949.17

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

78,449.880 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 78,449.88
Base 100.000000 0.00 0.00 0.00 78,449.88

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

2,252.500 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 2,252.50
Base 100.000000 0.00 0.00 0.00 2,252.50

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

401,742.930 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 401,742.93
Base 100.000000 0.00 0.00 0.00 401,742.93

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

599,756.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 599,756.63
Base 100.000000 0.00 0.00 0.00 599,756.63

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

80,734.540 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 80,734.54
Base 100.000000 0.00 0.00 0.00 80,734.54

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

5,074,016.500 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 5,074,016.50
Base 100.000000 0.00 0.00 0.00 5,074,016.50

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

7,053.080 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 7,053.08
Base 100.000000 0.00 0.00 0.00 7,053.08

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
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STIF FUND
132,720.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 132,720.25

Base 100.000000 0.00 0.00 0.00 132,720.25

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

2,690,514.430 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,690,514.43
Base 100.000000 0.00 0.00 0.00 2,690,514.43

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

18,080.250 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 18,080.25
Base 100.000000 0.00 0.00 0.00 18,080.25

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

68.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 68.00
Base 100.000000 0.00 0.00 0.00 68.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

485,962.990 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 485,962.99
Base 100.000000 0.00 0.00 0.00 485,962.99

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

630,513.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 630,513.97
Base 100.000000 0.00 0.00 0.00 630,513.97

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

75,212.640 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 75,212.64
Base 100.000000 0.00 0.00 0.00 75,212.64

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

17,271.400 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 17,271.40
Base 100.000000 0.00 0.00 0.00 17,271.40
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86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

5,668.080 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 5,668.08
Base 100.000000 0.00 0.00 0.00 5,668.08

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

2,675,786.570 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,675,786.57
Base 100.000000 0.00 0.00 0.00 2,675,786.57

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

317,035.240 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 317,035.24
Base 100.000000 0.00 0.00 0.00 317,035.24

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

196,165.990 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 196,165.99
Base 100.000000 0.00 0.00 0.00 196,165.99

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

48,162.760 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 48,162.76
Base 100.000000 0.00 0.00 0.00 48,162.76

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

17,923.630 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 17,923.63
Base 100.000000 0.00 0.00 0.00 17,923.63

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

331,762.970 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 331,762.97
Base 100.000000 0.00 0.00 0.00 331,762.97

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

22,089.670 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 22,089.67
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Base 100.000000 0.00 0.00 0.00 22,089.67

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

23,972.260 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 23,972.26
Base 100.000000 0.00 0.00 0.00 23,972.26

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

38,155.310 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 38,155.31
Base 100.000000 0.00 0.00 0.00 38,155.31

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

551,200.340 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 551,200.34
Base 100.000000 0.00 0.00 0.00 551,200.34

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

2,328.820 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 2,328.82
Base 100.000000 0.00 0.00 0.00 2,328.82

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

4,011.990 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,011.99
Base 100.000000 0.00 0.00 0.00 4,011.99

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

4,607,389.190 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 4,607,389.19
Base 100.000000 0.00 0.00 0.00 4,607,389.19

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

20,059.140 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 20,059.14
Base 100.000000 0.00 0.00 0.00 20,059.14

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND
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1,194,261.520 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,194,261.52
Base 100.000000 0.00 0.00 0.00 1,194,261.52

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

135,527.000 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 135,527.00
Base 100.000000 0.00 0.00 0.00 135,527.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

107,614.630 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 107,614.63
Base 100.000000 0.00 0.00 0.00 107,614.63

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

43,381.220 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 43,381.22
Base 100.000000 0.00 0.00 0.00 43,381.22

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

188,860.290 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 188,860.29
Base 100.000000 0.00 0.00 0.00 188,860.29

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

8,424.520 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 8,424.52
Base 100.000000 0.00 0.00 0.00 8,424.52

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

186,418.320 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 186,418.32
Base 100.000000 0.00 0.00 0.00 186,418.32

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

1,240.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,240.00
Base 100.000000 0.00 0.00 0.00 1,240.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
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STIF FUND
1,390,504.300 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,390,504.30

Base 100.000000 0.00 0.00 0.00 1,390,504.30

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

192,652.010 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 192,652.01
Base 100.000000 0.00 0.00 0.00 192,652.01

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

207,298.780 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 207,298.78
Base 100.000000 0.00 0.00 0.00 207,298.78

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

567,016.490 1.000000 NHID Local 100.000000 0.00 0.00 0.00 567,016.49
Base 100.000000 0.00 0.00 0.00 567,016.49

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

697,993.300 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 697,993.30
Base 100.000000 0.00 0.00 0.00 697,993.30

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

208,407.680 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 208,407.68
Base 100.000000 0.00 0.00 0.00 208,407.68

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

26,595.490 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 26,595.49
Base 100.000000 0.00 0.00 0.00 26,595.49

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

2,131.130 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,131.13
Base 100.000000 0.00 0.00 0.00 2,131.13
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86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

2,669.390 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 2,669.39
Base 100.000000 0.00 0.00 0.00 2,669.39

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

2,170.200 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 2,170.20
Base 100.000000 0.00 0.00 0.00 2,170.20

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

127,902.440 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 127,902.44
Base 100.000000 0.00 0.00 0.00 127,902.44

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

221,234.130 1.000000 NHID Local 100.000000 0.00 0.00 0.00 221,234.13
Base 100.000000 0.00 0.00 0.00 221,234.13

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

41,699.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 41,699.00
Base 100.000000 0.00 0.00 0.00 41,699.00

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

2,114.420 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 2,114.42
Base 100.000000 0.00 0.00 0.00 2,114.42

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

1,043,131.090 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,043,131.09
Base 100.000000 0.00 0.00 0.00 1,043,131.09

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

1,415.140 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 1,415.14

Prepared by State StreetPage 48



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 0.00 0.00 0.00 1,415.14

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

56,009.940 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 56,009.94
Base 100.000000 0.00 0.00 0.00 56,009.94

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

1,282,783.290 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 1,282,783.29
Base 100.000000 0.00 0.00 0.00 1,282,783.29

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

25,148.960 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 25,148.96
Base 100.000000 0.00 0.00 0.00 25,148.96

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

30.750 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 30.75
Base 100.000000 0.00 0.00 0.00 30.75

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

896,359.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 896,359.50
Base 100.000000 0.00 0.00 0.00 896,359.50

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

1,270,418.090 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,270,418.09
Base 100.000000 0.00 0.00 0.00 1,270,418.09

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

485,031.360 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 485,031.36
Base 100.000000 0.00 0.00 0.00 485,031.36

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND
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217,043.200 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 217,043.20
Base 100.000000 0.00 0.00 0.00 217,043.20

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

100,380.710 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 100,380.71
Base 100.000000 0.00 0.00 0.00 100,380.71

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

183,181.390 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 183,181.39
Base 100.000000 0.00 0.00 0.00 183,181.39

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

512,550.000 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 512,550.00
Base 100.000000 0.00 0.00 0.00 512,550.00

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

5.510 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 5.51
Base 100.000000 0.00 0.00 0.00 5.51

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

280,510.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 280,510.00
Base 100.000000 0.00 0.00 0.00 280,510.00

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

2,287,245.700 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,287,245.70
Base 100.000000 0.00 0.00 0.00 2,287,245.70

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

24,002.800 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 24,002.80
Base 100.000000 0.00 0.00 0.00 24,002.80

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
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STIF FUND
1,325,797.500 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,325,797.50

Base 100.000000 0.00 0.00 0.00 1,325,797.50

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

1,722,303.110 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,722,303.11
Base 100.000000 0.00 0.00 0.00 1,722,303.11

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

3,947.980 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 3,947.98
Base 100.000000 0.00 0.00 0.00 3,947.98

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

75,344.910 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 75,344.91
Base 100.000000 0.00 0.00 0.00 75,344.91

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

527,739.000 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 527,739.00
Base 100.000000 0.00 0.00 0.00 527,739.00

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

111,677.360 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 111,677.36
Base 100.000000 0.00 0.00 0.00 111,677.36

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

127,665.750 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 127,665.75
Base 100.000000 0.00 0.00 0.00 127,665.75

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

129,400.370 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 129,400.37
Base 100.000000 0.00 0.00 0.00 129,400.37
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86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

689,726.920 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 689,726.92
Base 100.000000 0.00 0.00 0.00 689,726.92

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

137,046.390 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 137,046.39
Base 100.000000 0.00 0.00 0.00 137,046.39

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

14,868.330 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 14,868.33
Base 100.000000 0.00 0.00 0.00 14,868.33

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

1,188,286.970 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 1,188,286.97
Base 100.000000 0.00 0.00 0.00 1,188,286.97

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

50,124.700 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 50,124.70
Base 100.000000 0.00 0.00 0.00 50,124.70

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

1,104,703.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,104,703.25
Base 100.000000 0.00 0.00 0.00 1,104,703.25

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

1,018.750 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,018.75
Base 100.000000 0.00 0.00 0.00 1,018.75

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

5,171.000 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 5,171.00
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Base 100.000000 0.00 0.00 0.00 5,171.00

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

4,789.120 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 4,789.12
Base 100.000000 0.00 0.00 0.00 4,789.12

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

9,185,572.220 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 9,185,572.22
Base 100.000000 0.00 0.00 0.00 9,185,572.22

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

128,501.580 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 128,501.58
Base 100.000000 0.00 0.00 0.00 128,501.58

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

128,712.620 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 128,712.62
Base 100.000000 0.00 0.00 0.00 128,712.62

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

10,123.660 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 10,123.66
Base 100.000000 0.00 0.00 0.00 10,123.66

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

9,747.480 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 9,747.48
Base 100.000000 0.00 0.00 0.00 9,747.48

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

2,908.390 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 2,908.39
Base 100.000000 0.00 0.00 0.00 2,908.39

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND
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220,279.450 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 220,279.45
Base 100.000000 0.00 0.00 0.00 220,279.45

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Oct 2012
STIF FUND

0.060 1.000000 NHDN Local 100.000000 0.00 0.00 0.00 0.06
Base 100.000000 0.00 0.00 0.00 0.06

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Oct 2012
STIF FUND

0.570 1.000000 NHEI Local 100.000000 0.00 0.00 0.00 0.57
Base 100.000000 0.00 0.00 0.00 0.57

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Oct 2012
STIF FUND

0.010 1.000000 NHES Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Oct 2012
STIF FUND

4.520 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 4.52
Base 100.000000 0.00 0.00 0.00 4.52

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Oct 2012
STIF FUND

0.570 1.000000 NHFU Local 100.000000 0.00 0.00 0.00 0.57
Base 100.000000 0.00 0.00 0.00 0.57

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

16,082.240 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 16,082.24
Base 100.000000 0.00 0.00 0.00 16,082.24

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

716,906.620 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 716,906.62
Base 100.000000 0.00 0.00 0.00 716,906.62

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
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STIF FUND
127,519.500 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 127,519.50

Base 100.000000 0.00 0.00 0.00 127,519.50

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

80,054.520 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 80,054.52
Base 100.000000 0.00 0.00 0.00 80,054.52

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

3,453,331.250 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 3,453,331.25
Base 100.000000 0.00 0.00 0.00 3,453,331.25

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND
12,688,206.460 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 12,688,206.46

Base 100.000000 0.00 0.00 0.00 12,688,206.46

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

4,589,555.720 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 4,589,555.72
Base 100.000000 0.00 0.00 0.00 4,589,555.72

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

41,298.320 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 41,298.32
Base 100.000000 0.00 0.00 0.00 41,298.32

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

1,699,394.230 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,699,394.23
Base 100.000000 0.00 0.00 0.00 1,699,394.23

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

402,943.500 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 402,943.50
Base 100.000000 0.00 0.00 0.00 402,943.50
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86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

67,573.980 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 67,573.98
Base 100.000000 0.00 0.00 0.00 67,573.98

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

18,263.570 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 18,263.57
Base 100.000000 0.00 0.00 0.00 18,263.57

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

14,510.660 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 14,510.66
Base 100.000000 0.00 0.00 0.00 14,510.66

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

128,514.800 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 128,514.80
Base 100.000000 0.00 0.00 0.00 128,514.80

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

219,624.750 1.000000 NHID Local 100.000000 0.00 0.00 0.00 219,624.75
Base 100.000000 0.00 0.00 0.00 219,624.75

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

44,642.580 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 44,642.58
Base 100.000000 0.00 0.00 0.00 44,642.58

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

3,030.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 3,030.00
Base 100.000000 0.00 0.00 0.00 3,030.00

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

10,620.300 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 10,620.30
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Base 100.000000 0.00 0.00 0.00 10,620.30

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

15,897.110 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 15,897.11
Base 100.000000 0.00 0.00 0.00 15,897.11

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND
10,925,261.960 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 10,925,261.96

Base 100.000000 0.00 0.00 0.00 10,925,261.96

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

3,394.520 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 3,394.52
Base 100.000000 0.00 0.00 0.00 3,394.52

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

650,657.580 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 650,657.58
Base 100.000000 0.00 0.00 0.00 650,657.58

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

2,645.630 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,645.63
Base 100.000000 0.00 0.00 0.00 2,645.63

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

20,882.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 20,882.00
Base 100.000000 0.00 0.00 0.00 20,882.00

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

39,540.090 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 39,540.09
Base 100.000000 0.00 0.00 0.00 39,540.09

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND
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448.230 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 448.23
Base 100.000000 0.00 0.00 0.00 448.23

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

11,343.630 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 11,343.63
Base 100.000000 0.00 0.00 0.00 11,343.63

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

9,241.750 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 9,241.75
Base 100.000000 0.00 0.00 0.00 9,241.75

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

65,793.000 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 65,793.00
Base 100.000000 0.00 0.00 0.00 65,793.00

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

2,054,243.760 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,054,243.76
Base 100.000000 0.00 0.00 0.00 2,054,243.76

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

97,385.680 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 97,385.68
Base 100.000000 0.00 0.00 0.00 97,385.68

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

487,321.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 487,321.00
Base 100.000000 0.00 0.00 0.00 487,321.00

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

920,510.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 920,510.00
Base 100.000000 0.00 0.00 0.00 920,510.00

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
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STIF FUND
227,250.840 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 227,250.84

Base 100.000000 0.00 0.00 0.00 227,250.84

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

11.920 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 11.92
Base 100.000000 0.00 0.00 0.00 11.92

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

760.800 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 760.80
Base 100.000000 0.00 0.00 0.00 760.80

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

2,253,135.740 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,253,135.74
Base 100.000000 0.00 0.00 0.00 2,253,135.74

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

15,296.000 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 15,296.00
Base 100.000000 0.00 0.00 0.00 15,296.00

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

44,307.460 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 44,307.46
Base 100.000000 0.00 0.00 0.00 44,307.46

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

11.920 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 11.92
Base 100.000000 0.00 0.00 0.00 11.92

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

104.140 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 104.14
Base 100.000000 0.00 0.00 0.00 104.14
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86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

743,186.020 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 743,186.02
Base 100.000000 0.00 0.00 0.00 743,186.02

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

61,582.500 1.000000 NHID Local 100.000000 0.00 0.00 0.00 61,582.50
Base 100.000000 0.00 0.00 0.00 61,582.50

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

1,594.690 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 1,594.69
Base 100.000000 0.00 0.00 0.00 1,594.69

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

11.920 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 11.92
Base 100.000000 0.00 0.00 0.00 11.92

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

125,374.670 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 125,374.67
Base 100.000000 0.00 0.00 0.00 125,374.67

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

5.510 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 5.51
Base 100.000000 0.00 0.00 0.00 5.51

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

375.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 375.00
Base 100.000000 0.00 0.00 0.00 375.00

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

609,159.780 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 609,159.78
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Base 100.000000 0.00 0.00 0.00 609,159.78

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

7,901.360 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 7,901.36
Base 100.000000 0.00 0.00 0.00 7,901.36

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

8,962.180 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 8,962.18
Base 100.000000 0.00 0.00 0.00 8,962.18

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

65,980.570 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 65,980.57
Base 100.000000 0.00 0.00 0.00 65,980.57

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

59,738.170 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 59,738.17
Base 100.000000 0.00 0.00 0.00 59,738.17

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

130,478.650 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 130,478.65
Base 100.000000 0.00 0.00 0.00 130,478.65

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

41,949.550 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 41,949.55
Base 100.000000 0.00 0.00 0.00 41,949.55

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

14,136.250 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 14,136.25
Base 100.000000 0.00 0.00 0.00 14,136.25

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND
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2,425.410 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 2,425.41
Base 100.000000 0.00 0.00 0.00 2,425.41

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

7,207.150 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 7,207.15
Base 100.000000 0.00 0.00 0.00 7,207.15

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

18,642.700 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 18,642.70
Base 100.000000 0.00 0.00 0.00 18,642.70

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

240,077.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 240,077.00
Base 100.000000 0.00 0.00 0.00 240,077.00

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

281,152.850 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 281,152.85
Base 100.000000 0.00 0.00 0.00 281,152.85

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

90,935.290 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 90,935.29
Base 100.000000 0.00 0.00 0.00 90,935.29

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

310,289.440 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 310,289.44
Base 100.000000 0.00 0.00 0.00 310,289.44

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

7,706.860 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 7,706.86
Base 100.000000 0.00 0.00 0.00 7,706.86

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
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STIF FUND
98,311.030 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 98,311.03

Base 100.000000 0.00 0.00 0.00 98,311.03

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

19,678.950 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 19,678.95
Base 100.000000 0.00 0.00 0.00 19,678.95

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

617,322.010 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 617,322.01
Base 100.000000 0.00 0.00 0.00 617,322.01

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

41,979.890 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 41,979.89
Base 100.000000 0.00 0.00 0.00 41,979.89

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

4,256,814.530 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 4,256,814.53
Base 100.000000 0.00 0.00 0.00 4,256,814.53

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

79,779.650 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 79,779.65
Base 100.000000 0.00 0.00 0.00 79,779.65

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

28,010.480 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 28,010.48
Base 100.000000 0.00 0.00 0.00 28,010.48

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

284,811.180 1.000000 NHID Local 100.000000 0.00 0.00 0.00 284,811.18
Base 100.000000 0.00 0.00 0.00 284,811.18
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86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

14,212.050 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 14,212.05
Base 100.000000 0.00 0.00 0.00 14,212.05

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

1,118.260 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,118.26
Base 100.000000 0.00 0.00 0.00 1,118.26

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

17,166.000 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 17,166.00
Base 100.000000 0.00 0.00 0.00 17,166.00

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

44,788.050 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 44,788.05
Base 100.000000 0.00 0.00 0.00 44,788.05

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

212,204.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 212,204.75
Base 100.000000 0.00 0.00 0.00 212,204.75

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

2,372,744.530 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,372,744.53
Base 100.000000 0.00 0.00 0.00 2,372,744.53

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

2,475.750 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 2,475.75
Base 100.000000 0.00 0.00 0.00 2,475.75

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

576,536.380 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 576,536.38
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Base 100.000000 0.00 0.00 0.00 576,536.38

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

18,840.650 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 18,840.65
Base 100.000000 0.00 0.00 0.00 18,840.65

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

42,300.740 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 42,300.74
Base 100.000000 0.00 0.00 0.00 42,300.74

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

992,611.030 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 992,611.03
Base 100.000000 0.00 0.00 0.00 992,611.03

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

44,328.750 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 44,328.75
Base 100.000000 0.00 0.00 0.00 44,328.75

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

66,986.100 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 66,986.10
Base 100.000000 0.00 0.00 0.00 66,986.10

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

25,391.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 25,391.00
Base 100.000000 0.00 0.00 0.00 25,391.00

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

40,802.130 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 40,802.13
Base 100.000000 0.00 0.00 0.00 40,802.13

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND
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82,950.090 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 82,950.09
Base 100.000000 0.00 0.00 0.00 82,950.09

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

5.510 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 5.51
Base 100.000000 0.00 0.00 0.00 5.51

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

3,017.720 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 3,017.72
Base 100.000000 0.00 0.00 0.00 3,017.72

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

1,737,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,737,000.00
Base 100.000000 0.00 0.00 0.00 1,737,000.00

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

2,363,524.070 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,363,524.07
Base 100.000000 0.00 0.00 0.00 2,363,524.07

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

769,783.530 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 769,783.53
Base 100.000000 0.00 0.00 0.00 769,783.53

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

14,218.750 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 14,218.75
Base 100.000000 0.00 0.00 0.00 14,218.75

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

27,655.110 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 27,655.11
Base 100.000000 0.00 0.00 0.00 27,655.11

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
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STIF FUND
460,281.710 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 460,281.71

Base 100.000000 0.00 0.00 0.00 460,281.71

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

49,747.500 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 49,747.50
Base 100.000000 0.00 0.00 0.00 49,747.50

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

2,868,452.660 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 2,868,452.66
Base 100.000000 0.00 0.00 0.00 2,868,452.66

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

1,028,898.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,028,898.62
Base 100.000000 0.00 0.00 0.00 1,028,898.62

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

29,305.770 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 29,305.77
Base 100.000000 0.00 0.00 0.00 29,305.77

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

65,444.800 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 65,444.80
Base 100.000000 0.00 0.00 0.00 65,444.80

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

107,811.250 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 107,811.25
Base 100.000000 0.00 0.00 0.00 107,811.25

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

2,907.540 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 2,907.54
Base 100.000000 0.00 0.00 0.00 2,907.54
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86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

1,543,236.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,543,236.00
Base 100.000000 0.00 0.00 0.00 1,543,236.00

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

25,740.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 25,740.00
Base 100.000000 0.00 0.00 0.00 25,740.00

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

89,860.550 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 89,860.55
Base 100.000000 0.00 0.00 0.00 89,860.55

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

128,224.470 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 128,224.47
Base 100.000000 0.00 0.00 0.00 128,224.47

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

64,093.420 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 64,093.42
Base 100.000000 0.00 0.00 0.00 64,093.42

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

232,522.690 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 232,522.69
Base 100.000000 0.00 0.00 0.00 232,522.69

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

32,286.690 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 32,286.69
Base 100.000000 0.00 0.00 0.00 32,286.69

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

364.560 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 364.56
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Base 100.000000 0.00 0.00 0.00 364.56

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

636,972.930 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 636,972.93
Base 100.000000 0.00 0.00 0.00 636,972.93

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

296,332.870 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 296,332.87
Base 100.000000 0.00 0.00 0.00 296,332.87

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

0.640 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 0.64
Base 100.000000 0.00 0.00 0.00 0.64

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

8,340.480 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 8,340.48
Base 100.000000 0.00 0.00 0.00 8,340.48

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

4,008.230 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 4,008.23
Base 100.000000 0.00 0.00 0.00 4,008.23

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

90,163.110 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 90,163.11
Base 100.000000 0.00 0.00 0.00 90,163.11

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

302,791.740 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 302,791.74
Base 100.000000 0.00 0.00 0.00 302,791.74

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND
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15,358.780 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 15,358.78
Base 100.000000 0.00 0.00 0.00 15,358.78

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

809.540 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 809.54
Base 100.000000 0.00 0.00 0.00 809.54

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

2,247.930 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 2,247.93
Base 100.000000 0.00 0.00 0.00 2,247.93

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

2,328.970 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,328.97
Base 100.000000 0.00 0.00 0.00 2,328.97

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

2,422.400 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 2,422.40
Base 100.000000 0.00 0.00 0.00 2,422.40

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

202.210 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 202.21
Base 100.000000 0.00 0.00 0.00 202.21

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

36,637.970 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 36,637.97
Base 100.000000 0.00 0.00 0.00 36,637.97

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

481.460 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 481.46
Base 100.000000 0.00 0.00 0.00 481.46

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
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STIF FUND
251.040 1.000000 NHID Local 100.000000 0.00 0.00 0.00 251.04

Base 100.000000 0.00 0.00 0.00 251.04

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

22,868.240 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 22,868.24
Base 100.000000 0.00 0.00 0.00 22,868.24

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

134.050 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 134.05
Base 100.000000 0.00 0.00 0.00 134.05

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

22,565.050 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 22,565.05
Base 100.000000 0.00 0.00 0.00 22,565.05

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

222,318.120 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 222,318.12
Base 100.000000 0.00 0.00 0.00 222,318.12

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

615,422.330 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 615,422.33
Base 100.000000 0.00 0.00 0.00 615,422.33

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

115,295.700 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 115,295.70
Base 100.000000 0.00 0.00 0.00 115,295.70

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

176,661.170 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 176,661.17
Base 100.000000 0.00 0.00 0.00 176,661.17
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86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

1,045,872.150 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,045,872.15
Base 100.000000 0.00 0.00 0.00 1,045,872.15

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

239.140 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 239.14
Base 100.000000 0.00 0.00 0.00 239.14

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

1,035,367.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,035,367.11
Base 100.000000 0.00 0.00 0.00 1,035,367.11

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

12,472.270 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 12,472.27
Base 100.000000 0.00 0.00 0.00 12,472.27

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

1,372.570 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,372.57
Base 100.000000 0.00 0.00 0.00 1,372.57

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

142,913.690 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 142,913.69
Base 100.000000 0.00 0.00 0.00 142,913.69

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

11,667.500 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 11,667.50
Base 100.000000 0.00 0.00 0.00 11,667.50

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

34,377.540 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 34,377.54
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Base 100.000000 0.00 0.00 0.00 34,377.54

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

996.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 996.00
Base 100.000000 0.00 0.00 0.00 996.00

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

11,894.250 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 11,894.25
Base 100.000000 0.00 0.00 0.00 11,894.25

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

505,730.540 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 505,730.54
Base 100.000000 0.00 0.00 0.00 505,730.54

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

1,199.630 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,199.63
Base 100.000000 0.00 0.00 0.00 1,199.63

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

9,787.990 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 9,787.99
Base 100.000000 0.00 0.00 0.00 9,787.99

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

189,957.600 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 189,957.60
Base 100.000000 0.00 0.00 0.00 189,957.60

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

58,739.130 1.000000 NHFV Local 100.000000 0.00 0.00 0.00 58,739.13
Base 100.000000 0.00 0.00 0.00 58,739.13

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND
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556,269.300 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 556,269.30
Base 100.000000 0.00 0.00 0.00 556,269.30

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

1,371.350 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 1,371.35
Base 100.000000 0.00 0.00 0.00 1,371.35

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

174,688.290 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 174,688.29
Base 100.000000 0.00 0.00 0.00 174,688.29

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

7,587.750 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 7,587.75
Base 100.000000 0.00 0.00 0.00 7,587.75

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

686.580 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 686.58
Base 100.000000 0.00 0.00 0.00 686.58

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

3,202.800 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 3,202.80
Base 100.000000 0.00 0.00 0.00 3,202.80

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

345,016.130 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 345,016.13
Base 100.000000 0.00 0.00 0.00 345,016.13

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

6,483.100 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 6,483.10
Base 100.000000 0.00 0.00 0.00 6,483.10

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
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STIF FUND
1,509,052.050 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 1,509,052.05

Base 100.000000 0.00 0.00 0.00 1,509,052.05

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

1,525,254.140 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,525,254.14
Base 100.000000 0.00 0.00 0.00 1,525,254.14

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

116,369.450 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 116,369.45
Base 100.000000 0.00 0.00 0.00 116,369.45

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

6,003.180 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 6,003.18
Base 100.000000 0.00 0.00 0.00 6,003.18

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

643,227.290 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 643,227.29
Base 100.000000 0.00 0.00 0.00 643,227.29

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

623,526.280 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 623,526.28
Base 100.000000 0.00 0.00 0.00 623,526.28

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

145,952.020 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 145,952.02
Base 100.000000 0.00 0.00 0.00 145,952.02

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

8,140.730 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 8,140.73
Base 100.000000 0.00 0.00 0.00 8,140.73
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86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

140,226.100 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 140,226.10
Base 100.000000 0.00 0.00 0.00 140,226.10

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

2,770,287.540 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,770,287.54
Base 100.000000 0.00 0.00 0.00 2,770,287.54

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

19,368.890 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 19,368.89
Base 100.000000 0.00 0.00 0.00 19,368.89

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

450,271.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 450,271.25
Base 100.000000 0.00 0.00 0.00 450,271.25

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

660,408.390 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 660,408.39
Base 100.000000 0.00 0.00 0.00 660,408.39

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

1,054,976.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,054,976.60
Base 100.000000 0.00 0.00 0.00 1,054,976.60

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

46,407.110 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 46,407.11
Base 100.000000 0.00 0.00 0.00 46,407.11

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

1,177,350.400 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 1,177,350.40
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Base 100.000000 0.00 0.00 0.00 1,177,350.40

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

6,670.300 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 6,670.30
Base 100.000000 0.00 0.00 0.00 6,670.30

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

979,546.540 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 979,546.54
Base 100.000000 0.00 0.00 0.00 979,546.54

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

116,473.790 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 116,473.79
Base 100.000000 0.00 0.00 0.00 116,473.79

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

7,191.600 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 7,191.60
Base 100.000000 0.00 0.00 0.00 7,191.60

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

4,643.300 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 4,643.30
Base 100.000000 0.00 0.00 0.00 4,643.30

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

9,829.760 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 9,829.76
Base 100.000000 0.00 0.00 0.00 9,829.76

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

106,150.240 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 106,150.24
Base 100.000000 0.00 0.00 0.00 106,150.24

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND
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68,013.400 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 68,013.40
Base 100.000000 0.00 0.00 0.00 68,013.40

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

933,407.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 933,407.75
Base 100.000000 0.00 0.00 0.00 933,407.75

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

3,336.680 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 3,336.68
Base 100.000000 0.00 0.00 0.00 3,336.68

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

47,120.760 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 47,120.76
Base 100.000000 0.00 0.00 0.00 47,120.76

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

19,087.990 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 19,087.99
Base 100.000000 0.00 0.00 0.00 19,087.99

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

4,233.250 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 4,233.25
Base 100.000000 0.00 0.00 0.00 4,233.25

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

169,436.920 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 169,436.92
Base 100.000000 0.00 0.00 0.00 169,436.92

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

786,389.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 786,389.00
Base 100.000000 0.00 0.00 0.00 786,389.00

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
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STIF FUND
37,213.440 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 37,213.44

Base 100.000000 0.00 0.00 0.00 37,213.44

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

1,765.010 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,765.01
Base 100.000000 0.00 0.00 0.00 1,765.01

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

108,139.000 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 108,139.00
Base 100.000000 0.00 0.00 0.00 108,139.00

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

1,280,672.080 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,280,672.08
Base 100.000000 0.00 0.00 0.00 1,280,672.08

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

183,954.390 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 183,954.39
Base 100.000000 0.00 0.00 0.00 183,954.39

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

615,751.670 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 615,751.67
Base 100.000000 0.00 0.00 0.00 615,751.67

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

476.000 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 476.00
Base 100.000000 0.00 0.00 0.00 476.00

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

760.000 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 760.00
Base 100.000000 0.00 0.00 0.00 760.00
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86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

1,231.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 1,231.50
Base 100.000000 0.00 0.00 0.00 1,231.50

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

3,546.450 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 3,546.45
Base 100.000000 0.00 0.00 0.00 3,546.45

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

237,161.110 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 237,161.11
Base 100.000000 0.00 0.00 0.00 237,161.11

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

2,654,737.400 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,654,737.40
Base 100.000000 0.00 0.00 0.00 2,654,737.40

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

417.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 417.00
Base 100.000000 0.00 0.00 0.00 417.00

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

265,792.900 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 265,792.90
Base 100.000000 0.00 0.00 0.00 265,792.90

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

917,941.500 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 917,941.50
Base 100.000000 0.00 0.00 0.00 917,941.50

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

1,241,771.310 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,241,771.31
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Base 100.000000 0.00 0.00 0.00 1,241,771.31

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

30,986.900 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 30,986.90
Base 100.000000 0.00 0.00 0.00 30,986.90

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

17,456.440 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 17,456.44
Base 100.000000 0.00 0.00 0.00 17,456.44

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

8,534.200 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 8,534.20
Base 100.000000 0.00 0.00 0.00 8,534.20

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

5,925.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 5,925.50
Base 100.000000 0.00 0.00 0.00 5,925.50

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

5,101.880 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 5,101.88
Base 100.000000 0.00 0.00 0.00 5,101.88

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

4,650.030 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 4,650.03
Base 100.000000 0.00 0.00 0.00 4,650.03

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

14,308.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 14,308.00
Base 100.000000 0.00 0.00 0.00 14,308.00

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND
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7,339.880 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 7,339.88
Base 100.000000 0.00 0.00 0.00 7,339.88

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

33,179.980 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 33,179.98
Base 100.000000 0.00 0.00 0.00 33,179.98

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

567,266.730 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 567,266.73
Base 100.000000 0.00 0.00 0.00 567,266.73

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

77,745.000 1.000000 NHID Local 100.000000 0.00 0.00 0.00 77,745.00
Base 100.000000 0.00 0.00 0.00 77,745.00

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

22,649.850 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 22,649.85
Base 100.000000 0.00 0.00 0.00 22,649.85

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

176,298.190 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 176,298.19
Base 100.000000 0.00 0.00 0.00 176,298.19

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

765,148.010 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 765,148.01
Base 100.000000 0.00 0.00 0.00 765,148.01

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

2,108,969.200 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 2,108,969.20
Base 100.000000 0.00 0.00 0.00 2,108,969.20

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
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STIF FUND
200,094.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 200,094.25

Base 100.000000 0.00 0.00 0.00 200,094.25

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

2,480.560 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 2,480.56
Base 100.000000 0.00 0.00 0.00 2,480.56

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

57,995.250 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 57,995.25
Base 100.000000 0.00 0.00 0.00 57,995.25

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

92,500.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 92,500.00
Base 100.000000 0.00 0.00 0.00 92,500.00

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

7,517,219.620 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 7,517,219.62
Base 100.000000 0.00 0.00 0.00 7,517,219.62

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

1,673,964.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,673,964.42
Base 100.000000 0.00 0.00 0.00 1,673,964.42

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

181,058.130 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 181,058.13
Base 100.000000 0.00 0.00 0.00 181,058.13

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

135,962.180 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 135,962.18
Base 100.000000 0.00 0.00 0.00 135,962.18
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86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

6,062,157.000 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 6,062,157.00
Base 100.000000 0.00 0.00 0.00 6,062,157.00

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

340,609.620 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 340,609.62
Base 100.000000 0.00 0.00 0.00 340,609.62

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

95,561.680 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 95,561.68
Base 100.000000 0.00 0.00 0.00 95,561.68

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

1,212,286.610 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,212,286.61
Base 100.000000 0.00 0.00 0.00 1,212,286.61

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

6,137.040 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 6,137.04
Base 100.000000 0.00 0.00 0.00 6,137.04

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

90,315.780 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 90,315.78
Base 100.000000 0.00 0.00 0.00 90,315.78

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

103,125.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 103,125.00
Base 100.000000 0.00 0.00 0.00 103,125.00

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

56,259.850 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 56,259.85
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Base 100.000000 0.00 0.00 0.00 56,259.85

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

231,055.840 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 231,055.84
Base 100.000000 0.00 0.00 0.00 231,055.84

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

1,169,274.250 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,169,274.25
Base 100.000000 0.00 0.00 0.00 1,169,274.25

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

690.130 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 690.13
Base 100.000000 0.00 0.00 0.00 690.13

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

16,339.970 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 16,339.97
Base 100.000000 0.00 0.00 0.00 16,339.97

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

2,988.210 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 2,988.21
Base 100.000000 0.00 0.00 0.00 2,988.21

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

27,051.030 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 27,051.03
Base 100.000000 0.00 0.00 0.00 27,051.03

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

298,167.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 298,167.00
Base 100.000000 0.00 0.00 0.00 298,167.00

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND
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355,969.350 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 355,969.35
Base 100.000000 0.00 0.00 0.00 355,969.35

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

363,745.080 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 363,745.08
Base 100.000000 0.00 0.00 0.00 363,745.08

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

1,762.870 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 1,762.87
Base 100.000000 0.00 0.00 0.00 1,762.87

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

1,715,473.020 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,715,473.02
Base 100.000000 0.00 0.00 0.00 1,715,473.02

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

90,229.380 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 90,229.38
Base 100.000000 0.00 0.00 0.00 90,229.38

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

75,818.990 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 75,818.99
Base 100.000000 0.00 0.00 0.00 75,818.99

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

174,064.540 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 174,064.54
Base 100.000000 0.00 0.00 0.00 174,064.54

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

417,378.750 1.000000 NHID Local 100.000000 0.00 0.00 0.00 417,378.75
Base 100.000000 0.00 0.00 0.00 417,378.75

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012

Prepared by State StreetPage 86



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

STIF FUND
42,831.680 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 42,831.68

Base 100.000000 0.00 0.00 0.00 42,831.68

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

85,660.880 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 85,660.88
Base 100.000000 0.00 0.00 0.00 85,660.88

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

50,585.160 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 50,585.16
Base 100.000000 0.00 0.00 0.00 50,585.16

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

5,672.250 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 5,672.25
Base 100.000000 0.00 0.00 0.00 5,672.25

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

317,385.640 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 317,385.64
Base 100.000000 0.00 0.00 0.00 317,385.64

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

1,888,293.840 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,888,293.84
Base 100.000000 0.00 0.00 0.00 1,888,293.84

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

1,084,575.200 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 1,084,575.20
Base 100.000000 0.00 0.00 0.00 1,084,575.20

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

1,075,736.810 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,075,736.81
Base 100.000000 0.00 0.00 0.00 1,075,736.81
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86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

2,313.060 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 2,313.06
Base 100.000000 0.00 0.00 0.00 2,313.06

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

1,183.830 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,183.83
Base 100.000000 0.00 0.00 0.00 1,183.83

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

1,855,129.460 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,855,129.46
Base 100.000000 0.00 0.00 0.00 1,855,129.46

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

224,798.180 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 224,798.18
Base 100.000000 0.00 0.00 0.00 224,798.18

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

24,090.780 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 24,090.78
Base 100.000000 0.00 0.00 0.00 24,090.78

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

31,574.010 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 31,574.01
Base 100.000000 0.00 0.00 0.00 31,574.01

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

693,390.480 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 693,390.48
Base 100.000000 0.00 0.00 0.00 693,390.48

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

19,928.750 1.000000 NHID Local 100.000000 0.00 0.00 0.00 19,928.75
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Base 100.000000 0.00 0.00 0.00 19,928.75

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

11,227.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 11,227.00
Base 100.000000 0.00 0.00 0.00 11,227.00

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

75,683.170 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 75,683.17
Base 100.000000 0.00 0.00 0.00 75,683.17

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

92,919.280 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 92,919.28
Base 100.000000 0.00 0.00 0.00 92,919.28

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

379,277.240 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 379,277.24
Base 100.000000 0.00 0.00 0.00 379,277.24

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

17,182.750 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 17,182.75
Base 100.000000 0.00 0.00 0.00 17,182.75

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

3,521,266.160 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 3,521,266.16
Base 100.000000 0.00 0.00 0.00 3,521,266.16

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

34,182.500 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 34,182.50
Base 100.000000 0.00 0.00 0.00 34,182.50

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

Prepared by State StreetPage 89



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

210,527.330 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 210,527.33
Base 100.000000 0.00 0.00 0.00 210,527.33

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

1,222,415.600 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,222,415.60
Base 100.000000 0.00 0.00 0.00 1,222,415.60

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

3,835.490 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 3,835.49
Base 100.000000 0.00 0.00 0.00 3,835.49

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

7,829.400 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 7,829.40
Base 100.000000 0.00 0.00 0.00 7,829.40

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

23,239.840 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 23,239.84
Base 100.000000 0.00 0.00 0.00 23,239.84

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

126,335.050 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 126,335.05
Base 100.000000 0.00 0.00 0.00 126,335.05

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

562,977.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 562,977.00
Base 100.000000 0.00 0.00 0.00 562,977.00

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

594,403.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 594,403.00
Base 100.000000 0.00 0.00 0.00 594,403.00

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
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STIF FUND
888,656.250 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 888,656.25

Base 100.000000 0.00 0.00 0.00 888,656.25

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

158,437.500 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 158,437.50
Base 100.000000 0.00 0.00 0.00 158,437.50

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

2,018.910 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 2,018.91
Base 100.000000 0.00 0.00 0.00 2,018.91

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

207,412.500 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 207,412.50
Base 100.000000 0.00 0.00 0.00 207,412.50

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

13,183.890 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 13,183.89
Base 100.000000 0.00 0.00 0.00 13,183.89

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

32,529.700 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 32,529.70
Base 100.000000 0.00 0.00 0.00 32,529.70

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

647,082.480 1.000000 NHID Local 100.000000 0.00 0.00 0.00 647,082.48
Base 100.000000 0.00 0.00 0.00 647,082.48

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

12,018.220 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 12,018.22
Base 100.000000 0.00 0.00 0.00 12,018.22
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86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

6,104.650 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 6,104.65
Base 100.000000 0.00 0.00 0.00 6,104.65

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

169,562.000 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 169,562.00
Base 100.000000 0.00 0.00 0.00 169,562.00

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

3,911,925.170 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 3,911,925.17
Base 100.000000 0.00 0.00 0.00 3,911,925.17

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

377,063.070 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 377,063.07
Base 100.000000 0.00 0.00 0.00 377,063.07

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

66,648.060 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 66,648.06
Base 100.000000 0.00 0.00 0.00 66,648.06

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

1,498,230.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,498,230.75
Base 100.000000 0.00 0.00 0.00 1,498,230.75

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

2,646.160 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,646.16
Base 100.000000 0.00 0.00 0.00 2,646.16

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

2,501,930.440 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,501,930.44
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

Base 100.000000 0.00 0.00 0.00 2,501,930.44

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

446,429.170 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 446,429.17
Base 100.000000 0.00 0.00 0.00 446,429.17

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

178.220 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 178.22
Base 100.000000 0.00 0.00 0.00 178.22

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

23,316.620 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 23,316.62
Base 100.000000 0.00 0.00 0.00 23,316.62

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

1,712.790 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,712.79
Base 100.000000 0.00 0.00 0.00 1,712.79

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

22,488.920 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 22,488.92
Base 100.000000 0.00 0.00 0.00 22,488.92

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

158,638.720 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 158,638.72
Base 100.000000 0.00 0.00 0.00 158,638.72

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

282,816.090 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 282,816.09
Base 100.000000 0.00 0.00 0.00 282,816.09

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND
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Base Currency: USD - US DOLLAR

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

Units/Original Face

7,510.040 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 7,510.04
Base 100.000000 0.00 0.00 0.00 7,510.04

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

10,117.680 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 10,117.68
Base 100.000000 0.00 0.00 0.00 10,117.68

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

157,056.460 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 157,056.46
Base 100.000000 0.00 0.00 0.00 157,056.46

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

836,819.530 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 836,819.53
Base 100.000000 0.00 0.00 0.00 836,819.53

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

123,500.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 123,500.00
Base 100.000000 0.00 0.00 0.00 123,500.00

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

236,814.440 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 236,814.44
Base 100.000000 0.00 0.00 0.00 236,814.44

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

29,658.750 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 29,658.75
Base 100.000000 0.00 0.00 0.00 29,658.75

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

64,047.640 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 64,047.64
Base 100.000000 0.00 0.00 0.00 64,047.64

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
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Base Currency: USD - US DOLLAR

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

Units/Original Face

STIF FUND
18,976.900 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 18,976.90

Base 100.000000 0.00 0.00 0.00 18,976.90

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND
11,280,052.010 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 11,280,052.01

Base 100.000000 0.00 0.00 0.00 11,280,052.01

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

14,993.210 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 14,993.21
Base 100.000000 0.00 0.00 0.00 14,993.21

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

22,082.240 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 22,082.24
Base 100.000000 0.00 0.00 0.00 22,082.24

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

37,586.850 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 37,586.85
Base 100.000000 0.00 0.00 0.00 37,586.85

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

81,075.040 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 81,075.04
Base 100.000000 0.00 0.00 0.00 81,075.04

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

247,002.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 247,002.00
Base 100.000000 0.00 0.00 0.00 247,002.00

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

122,389.540 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 122,389.54
Base 100.000000 0.00 0.00 0.00 122,389.54
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Base Currency: USD - US DOLLAR

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

Units/Original Face

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

4,374.780 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 4,374.78
Base 100.000000 0.00 0.00 0.00 4,374.78

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

44,318.020 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 44,318.02
Base 100.000000 0.00 0.00 0.00 44,318.02

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

129,246.450 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 129,246.45
Base 100.000000 0.00 0.00 0.00 129,246.45

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

6,917.200 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 6,917.20
Base 100.000000 0.00 0.00 0.00 6,917.20

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

40,259.150 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 40,259.15
Base 100.000000 0.00 0.00 0.00 40,259.15

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

9,151.840 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 9,151.84
Base 100.000000 0.00 0.00 0.00 9,151.84

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

3,339.130 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 3,339.13
Base 100.000000 0.00 0.00 0.00 3,339.13

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

120,025.740 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 120,025.74
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Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 0.00 0.00 0.00 120,025.74

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

6,905.510 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 6,905.51
Base 100.000000 0.00 0.00 0.00 6,905.51

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

8,513.800 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 8,513.80
Base 100.000000 0.00 0.00 0.00 8,513.80

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

10,284.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 10,284.00
Base 100.000000 0.00 0.00 0.00 10,284.00

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

517,730.190 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 517,730.19
Base 100.000000 0.00 0.00 0.00 517,730.19

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

233,127.470 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 233,127.47
Base 100.000000 0.00 0.00 0.00 233,127.47

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

1,280,134.000 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 1,280,134.00
Base 100.000000 0.00 0.00 0.00 1,280,134.00

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

129,731.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 129,731.00
Base 100.000000 0.00 0.00 0.00 129,731.00

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND
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Base Currency: USD - US DOLLAR

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

Units/Original Face

103.760 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 103.76
Base 100.000000 0.00 0.00 0.00 103.76

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

0.010 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

779,431.100 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 779,431.10
Base 100.000000 0.00 0.00 0.00 779,431.10

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

40,179.940 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 40,179.94
Base 100.000000 0.00 0.00 0.00 40,179.94

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

5,917.230 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 5,917.23
Base 100.000000 0.00 0.00 0.00 5,917.23

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

5,450.120 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 5,450.12
Base 100.000000 0.00 0.00 0.00 5,450.12

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

1,099,900.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,099,900.00
Base 100.000000 0.00 0.00 0.00 1,099,900.00

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

188,504.780 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 188,504.78
Base 100.000000 0.00 0.00 0.00 188,504.78

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
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Base Currency: USD - US DOLLAR

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

Units/Original Face

STIF FUND
310,753.090 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 310,753.09

Base 100.000000 0.00 0.00 0.00 310,753.09

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

448,296.140 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 448,296.14
Base 100.000000 0.00 0.00 0.00 448,296.14

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

1,205.330 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,205.33
Base 100.000000 0.00 0.00 0.00 1,205.33

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

93,540.380 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 93,540.38
Base 100.000000 0.00 0.00 0.00 93,540.38

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

126,980.380 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 126,980.38
Base 100.000000 0.00 0.00 0.00 126,980.38

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

15,296.000 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 15,296.00
Base 100.000000 0.00 0.00 0.00 15,296.00

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

5,189,395.820 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 5,189,395.82
Base 100.000000 0.00 0.00 0.00 5,189,395.82

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

1,090.960 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 1,090.96
Base 100.000000 0.00 0.00 0.00 1,090.96
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost

Units/Original Face

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

21,134.260 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 21,134.26
Base 100.000000 0.00 0.00 0.00 21,134.26

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

4,310.880 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 4,310.88
Base 100.000000 0.00 0.00 0.00 4,310.88

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

407,219.660 1.000000 NHID Local 100.000000 0.00 0.00 0.00 407,219.66
Base 100.000000 0.00 0.00 0.00 407,219.66

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

33,702.590 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 33,702.59
Base 100.000000 0.00 0.00 0.00 33,702.59

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

284,478.900 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 284,478.90
Base 100.000000 0.00 0.00 0.00 284,478.90

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

1,970,310.760 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,970,310.76
Base 100.000000 0.00 0.00 0.00 1,970,310.76

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

130,481.400 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 130,481.40
Base 100.000000 0.00 0.00 0.00 130,481.40

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

409,521.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 409,521.50
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Base 100.000000 0.00 0.00 0.00 409,521.50

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

62,629.250 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 62,629.25
Base 100.000000 0.00 0.00 0.00 62,629.25

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

8,435.210 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 8,435.21
Base 100.000000 0.00 0.00 0.00 8,435.21

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

172,000.960 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 172,000.96
Base 100.000000 0.00 0.00 0.00 172,000.96

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

266,968.510 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 266,968.51
Base 100.000000 0.00 0.00 0.00 266,968.51

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

25,000.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 25,000.00
Base 100.000000 0.00 0.00 0.00 25,000.00

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

1,039,212.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,039,212.71
Base 100.000000 0.00 0.00 0.00 1,039,212.71

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

70,724.870 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 70,724.87
Base 100.000000 0.00 0.00 0.00 70,724.87

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

Prepared by State StreetPage 101



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
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Units/Original Face

6,625.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 6,625.00
Base 100.000000 0.00 0.00 0.00 6,625.00

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

2,388.450 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 2,388.45
Base 100.000000 0.00 0.00 0.00 2,388.45

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

22,990.440 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 22,990.44
Base 100.000000 0.00 0.00 0.00 22,990.44

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

101,332.710 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 101,332.71
Base 100.000000 0.00 0.00 0.00 101,332.71

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

3,076.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 3,076.00
Base 100.000000 0.00 0.00 0.00 3,076.00

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

47,664.940 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 47,664.94
Base 100.000000 0.00 0.00 0.00 47,664.94

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

10,641.520 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 10,641.52
Base 100.000000 0.00 0.00 0.00 10,641.52

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

6,658.520 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 6,658.52
Base 100.000000 0.00 0.00 0.00 6,658.52

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
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STIF FUND
604,404.260 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 604,404.26

Base 100.000000 0.00 0.00 0.00 604,404.26

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND
95,000,000.000 1.000000 NHEI Local 100.000000 0.00 0.00 0.00 95,000,000.00

Base 100.000000 0.00 0.00 0.00 95,000,000.00

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

12,036.900 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 12,036.90
Base 100.000000 0.00 0.00 0.00 12,036.90

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

1,260,309.500 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,260,309.50
Base 100.000000 0.00 0.00 0.00 1,260,309.50

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

4,700.750 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 4,700.75
Base 100.000000 0.00 0.00 0.00 4,700.75

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

1,156.400 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 1,156.40
Base 100.000000 0.00 0.00 0.00 1,156.40

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

44,173.990 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 44,173.99
Base 100.000000 0.00 0.00 0.00 44,173.99

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

1,548,679.240 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,548,679.24
Base 100.000000 0.00 0.00 0.00 1,548,679.24
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86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

236,474.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 236,474.00
Base 100.000000 0.00 0.00 0.00 236,474.00

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

157,840.750 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 157,840.75
Base 100.000000 0.00 0.00 0.00 157,840.75

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

1,510.000 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,510.00
Base 100.000000 0.00 0.00 0.00 1,510.00

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

333,930.030 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 333,930.03
Base 100.000000 0.00 0.00 0.00 333,930.03

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

3,396,802.500 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 3,396,802.50
Base 100.000000 0.00 0.00 0.00 3,396,802.50

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

205,375.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 205,375.00
Base 100.000000 0.00 0.00 0.00 205,375.00

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

41,566.210 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 41,566.21
Base 100.000000 0.00 0.00 0.00 41,566.21

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

1,666,685.740 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,666,685.74
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Base 100.000000 0.00 0.00 0.00 1,666,685.74

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

27,820.900 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 27,820.90
Base 100.000000 0.00 0.00 0.00 27,820.90

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

25,488.720 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 25,488.72
Base 100.000000 0.00 0.00 0.00 25,488.72

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

667,334.780 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 667,334.78
Base 100.000000 0.00 0.00 0.00 667,334.78

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

20,764.470 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 20,764.47
Base 100.000000 0.00 0.00 0.00 20,764.47

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

80,539.120 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 80,539.12
Base 100.000000 0.00 0.00 0.00 80,539.12

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

45,967.180 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 45,967.18
Base 100.000000 0.00 0.00 0.00 45,967.18

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

886,559.710 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 886,559.71
Base 100.000000 0.00 0.00 0.00 886,559.71

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND
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41,152.360 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 41,152.36
Base 100.000000 0.00 0.00 0.00 41,152.36

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

19,264.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 19,264.00
Base 100.000000 0.00 0.00 0.00 19,264.00

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

1,284,558.870 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,284,558.87
Base 100.000000 0.00 0.00 0.00 1,284,558.87

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

542,227.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 542,227.25
Base 100.000000 0.00 0.00 0.00 542,227.25

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

4,880.760 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 4,880.76
Base 100.000000 0.00 0.00 0.00 4,880.76

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

12,590.510 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 12,590.51
Base 100.000000 0.00 0.00 0.00 12,590.51

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

351.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 351.00
Base 100.000000 0.00 0.00 0.00 351.00

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

129,901.650 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 129,901.65
Base 100.000000 0.00 0.00 0.00 129,901.65

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
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STIF FUND
13,466.000 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 13,466.00

Base 100.000000 0.00 0.00 0.00 13,466.00

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

1,608,675.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,608,675.00
Base 100.000000 0.00 0.00 0.00 1,608,675.00

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

26,344.570 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 26,344.57
Base 100.000000 0.00 0.00 0.00 26,344.57

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

1,147,133.900 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,147,133.90
Base 100.000000 0.00 0.00 0.00 1,147,133.90

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

1,812.410 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 1,812.41
Base 100.000000 0.00 0.00 0.00 1,812.41

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

56.230 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 56.23
Base 100.000000 0.00 0.00 0.00 56.23

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

321.100 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 321.10
Base 100.000000 0.00 0.00 0.00 321.10

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

724.280 1.000000 NHEI Local 100.000000 0.00 0.00 0.00 724.28
Base 100.000000 0.00 0.00 0.00 724.28
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86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

56.070 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 56.07
Base 100.000000 0.00 0.00 0.00 56.07

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

1,324,493.210 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 1,324,493.21
Base 100.000000 0.00 0.00 0.00 1,324,493.21

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

615,637.040 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 615,637.04
Base 100.000000 0.00 0.00 0.00 615,637.04

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

33.110 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 33.11
Base 100.000000 0.00 0.00 0.00 33.11

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

1,187,296.740 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,187,296.74
Base 100.000000 0.00 0.00 0.00 1,187,296.74

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

452,691.400 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 452,691.40
Base 100.000000 0.00 0.00 0.00 452,691.40

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

2,966,949.680 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,966,949.68
Base 100.000000 0.00 0.00 0.00 2,966,949.68

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

1.100 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 1.10
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Base 100.000000 0.00 0.00 0.00 1.10

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

22,515.170 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 22,515.17
Base 100.000000 0.00 0.00 0.00 22,515.17

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

6,912.540 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 6,912.54
Base 100.000000 0.00 0.00 0.00 6,912.54

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

110,233.260 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 110,233.26
Base 100.000000 0.00 0.00 0.00 110,233.26

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

1,391.610 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,391.61
Base 100.000000 0.00 0.00 0.00 1,391.61

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

330,141.670 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 330,141.67
Base 100.000000 0.00 0.00 0.00 330,141.67

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

741,592.840 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 741,592.84
Base 100.000000 0.00 0.00 0.00 741,592.84

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

8.230 1.000000 NHFV Local 100.000000 0.00 0.00 0.00 8.23
Base 100.000000 0.00 0.00 0.00 8.23

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND
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220.720 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 220.72
Base 100.000000 0.00 0.00 0.00 220.72

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

8,624.080 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 8,624.08
Base 100.000000 0.00 0.00 0.00 8,624.08

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

140,605.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 140,605.33
Base 100.000000 0.00 0.00 0.00 140,605.33

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

2,486.040 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,486.04
Base 100.000000 0.00 0.00 0.00 2,486.04

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

272.470 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 272.47
Base 100.000000 0.00 0.00 0.00 272.47

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

28,733.640 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 28,733.64
Base 100.000000 0.00 0.00 0.00 28,733.64

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

277,269.630 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 277,269.63
Base 100.000000 0.00 0.00 0.00 277,269.63

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

75,933.750 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 75,933.75
Base 100.000000 0.00 0.00 0.00 75,933.75

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
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STIF FUND
420.590 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 420.59

Base 100.000000 0.00 0.00 0.00 420.59

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

471,343.210 1.000000 NHID Local 100.000000 0.00 0.00 0.00 471,343.21
Base 100.000000 0.00 0.00 0.00 471,343.21

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

105,907.160 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 105,907.16
Base 100.000000 0.00 0.00 0.00 105,907.16

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

3,354.400 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 3,354.40
Base 100.000000 0.00 0.00 0.00 3,354.40

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

45,925.080 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 45,925.08
Base 100.000000 0.00 0.00 0.00 45,925.08

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

12,534.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 12,534.00
Base 100.000000 0.00 0.00 0.00 12,534.00

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

4,534.980 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 4,534.98
Base 100.000000 0.00 0.00 0.00 4,534.98

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

271,985.200 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 271,985.20
Base 100.000000 0.00 0.00 0.00 271,985.20

Prepared by State StreetPage 111



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
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Units/Original Face

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

502,694.450 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 502,694.45
Base 100.000000 0.00 0.00 0.00 502,694.45

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

99,879.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 99,879.00
Base 100.000000 0.00 0.00 0.00 99,879.00

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

1,199,449.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,199,449.57
Base 100.000000 0.00 0.00 0.00 1,199,449.57

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

1,385,168.560 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,385,168.56
Base 100.000000 0.00 0.00 0.00 1,385,168.56

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

79,093.780 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 79,093.78
Base 100.000000 0.00 0.00 0.00 79,093.78

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

140,357.550 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 140,357.55
Base 100.000000 0.00 0.00 0.00 140,357.55

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

280,049.980 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 280,049.98
Base 100.000000 0.00 0.00 0.00 280,049.98

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

146,112.750 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 146,112.75
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Base 100.000000 0.00 0.00 0.00 146,112.75

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

10,588.890 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 10,588.89
Base 100.000000 0.00 0.00 0.00 10,588.89

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

22,959.090 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 22,959.09
Base 100.000000 0.00 0.00 0.00 22,959.09

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

24,790.680 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 24,790.68
Base 100.000000 0.00 0.00 0.00 24,790.68

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

105,239.150 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 105,239.15
Base 100.000000 0.00 0.00 0.00 105,239.15

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

19,405.540 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 19,405.54
Base 100.000000 0.00 0.00 0.00 19,405.54

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

219,026.970 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 219,026.97
Base 100.000000 0.00 0.00 0.00 219,026.97

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

23,605.450 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 23,605.45
Base 100.000000 0.00 0.00 0.00 23,605.45

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND
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12,643.670 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 12,643.67
Base 100.000000 0.00 0.00 0.00 12,643.67

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

592,318.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 592,318.62
Base 100.000000 0.00 0.00 0.00 592,318.62

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

3,499,789.400 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,499,789.40
Base 100.000000 0.00 0.00 0.00 3,499,789.40

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

83,820.540 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 83,820.54
Base 100.000000 0.00 0.00 0.00 83,820.54

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

2,207.100 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 2,207.10
Base 100.000000 0.00 0.00 0.00 2,207.10

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

124,049.100 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 124,049.10
Base 100.000000 0.00 0.00 0.00 124,049.10

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

207,367.860 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 207,367.86
Base 100.000000 0.00 0.00 0.00 207,367.86

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

300,000.000 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 300,000.00
Base 100.000000 0.00 0.00 0.00 300,000.00

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
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STIF FUND
11,823.680 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 11,823.68

Base 100.000000 0.00 0.00 0.00 11,823.68

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

174,534.600 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 174,534.60
Base 100.000000 0.00 0.00 0.00 174,534.60

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

747,013.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 747,013.75
Base 100.000000 0.00 0.00 0.00 747,013.75

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

1,295,280.910 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,295,280.91
Base 100.000000 0.00 0.00 0.00 1,295,280.91

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

67,522.000 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 67,522.00
Base 100.000000 0.00 0.00 0.00 67,522.00

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

178,735.500 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 178,735.50
Base 100.000000 0.00 0.00 0.00 178,735.50

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

147,000.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 147,000.00
Base 100.000000 0.00 0.00 0.00 147,000.00

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

651.000 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 651.00
Base 100.000000 0.00 0.00 0.00 651.00

Prepared by State StreetPage 115



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

9,958.580 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 9,958.58
Base 100.000000 0.00 0.00 0.00 9,958.58

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

34,879.390 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 34,879.39
Base 100.000000 0.00 0.00 0.00 34,879.39

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

101,807.660 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 101,807.66
Base 100.000000 0.00 0.00 0.00 101,807.66

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

10,906.590 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 10,906.59
Base 100.000000 0.00 0.00 0.00 10,906.59

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

44,528.110 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 44,528.11
Base 100.000000 0.00 0.00 0.00 44,528.11

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

25,714.400 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 25,714.40
Base 100.000000 0.00 0.00 0.00 25,714.40

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

11,893.170 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 11,893.17
Base 100.000000 0.00 0.00 0.00 11,893.17

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

6,166.720 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 6,166.72

Prepared by State StreetPage 116



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 0.00 0.00 0.00 6,166.72

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

359,673.560 1.000000 NHID Local 100.000000 0.00 0.00 0.00 359,673.56
Base 100.000000 0.00 0.00 0.00 359,673.56

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

165,945.440 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 165,945.44
Base 100.000000 0.00 0.00 0.00 165,945.44

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

64,105.100 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 64,105.10
Base 100.000000 0.00 0.00 0.00 64,105.10

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

20,317.740 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 20,317.74
Base 100.000000 0.00 0.00 0.00 20,317.74

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

1,423,362.510 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,423,362.51
Base 100.000000 0.00 0.00 0.00 1,423,362.51

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

228,753.260 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 228,753.26
Base 100.000000 0.00 0.00 0.00 228,753.26

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

16,122.400 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 16,122.40
Base 100.000000 0.00 0.00 0.00 16,122.40

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

Prepared by State StreetPage 117



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

50,791.230 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 50,791.23
Base 100.000000 0.00 0.00 0.00 50,791.23

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

28,586.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 28,586.25
Base 100.000000 0.00 0.00 0.00 28,586.25

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

68,411.100 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 68,411.10
Base 100.000000 0.00 0.00 0.00 68,411.10

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

48,597.640 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 48,597.64
Base 100.000000 0.00 0.00 0.00 48,597.64

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

45,420.490 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 45,420.49
Base 100.000000 0.00 0.00 0.00 45,420.49

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

25,489.500 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 25,489.50
Base 100.000000 0.00 0.00 0.00 25,489.50

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

0.880 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 0.88
Base 100.000000 0.00 0.00 0.00 0.88

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

311,410.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 311,410.50
Base 100.000000 0.00 0.00 0.00 311,410.50

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012

Prepared by State StreetPage 118



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

STIF FUND
25,395.180 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 25,395.18

Base 100.000000 0.00 0.00 0.00 25,395.18

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

1,327,962.170 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,327,962.17
Base 100.000000 0.00 0.00 0.00 1,327,962.17

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

226,663.990 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 226,663.99
Base 100.000000 0.00 0.00 0.00 226,663.99

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

490,909.040 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 490,909.04
Base 100.000000 0.00 0.00 0.00 490,909.04

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

400,766.020 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 400,766.02
Base 100.000000 0.00 0.00 0.00 400,766.02

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

2,556,370.250 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,556,370.25
Base 100.000000 0.00 0.00 0.00 2,556,370.25

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

4,089,973.850 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 4,089,973.85
Base 100.000000 0.00 0.00 0.00 4,089,973.85

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

281,818.630 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 281,818.63
Base 100.000000 0.00 0.00 0.00 281,818.63
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86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

21,594.410 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 21,594.41
Base 100.000000 0.00 0.00 0.00 21,594.41

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

6,423.120 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 6,423.12
Base 100.000000 0.00 0.00 0.00 6,423.12

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

4,955.530 1.000000 NHID Local 100.000000 0.00 0.00 0.00 4,955.53
Base 100.000000 0.00 0.00 0.00 4,955.53

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

24,737.000 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 24,737.00
Base 100.000000 0.00 0.00 0.00 24,737.00

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

226,709.590 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 226,709.59
Base 100.000000 0.00 0.00 0.00 226,709.59

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

2,042,112.430 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,042,112.43
Base 100.000000 0.00 0.00 0.00 2,042,112.43

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

196,721.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 196,721.25
Base 100.000000 0.00 0.00 0.00 196,721.25

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

25,072.020 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 25,072.02
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Base 100.000000 0.00 0.00 0.00 25,072.02

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

4,570.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 4,570.00
Base 100.000000 0.00 0.00 0.00 4,570.00

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

25,518.280 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 25,518.28
Base 100.000000 0.00 0.00 0.00 25,518.28

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

62,100.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 62,100.00
Base 100.000000 0.00 0.00 0.00 62,100.00

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

3,214,907.530 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,214,907.53
Base 100.000000 0.00 0.00 0.00 3,214,907.53

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

7,060.170 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 7,060.17
Base 100.000000 0.00 0.00 0.00 7,060.17

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

1,959,195.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,959,195.78
Base 100.000000 0.00 0.00 0.00 1,959,195.78

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

466,611.280 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 466,611.28
Base 100.000000 0.00 0.00 0.00 466,611.28

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND
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162,024.810 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 162,024.81
Base 100.000000 0.00 0.00 0.00 162,024.81

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

33,992.720 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 33,992.72
Base 100.000000 0.00 0.00 0.00 33,992.72

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

108,894.560 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 108,894.56
Base 100.000000 0.00 0.00 0.00 108,894.56

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

1,400.000 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,400.00
Base 100.000000 0.00 0.00 0.00 1,400.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

89,471.520 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 89,471.52
Base 100.000000 0.00 0.00 0.00 89,471.52

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

158,704.310 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 158,704.31
Base 100.000000 0.00 0.00 0.00 158,704.31

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

733,545.600 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 733,545.60
Base 100.000000 0.00 0.00 0.00 733,545.60

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

107,802.150 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 107,802.15
Base 100.000000 0.00 0.00 0.00 107,802.15

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
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STIF FUND
1,423,682.990 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,423,682.99

Base 100.000000 0.00 0.00 0.00 1,423,682.99

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

271,236.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 271,236.75
Base 100.000000 0.00 0.00 0.00 271,236.75

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

533,457.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 533,457.00
Base 100.000000 0.00 0.00 0.00 533,457.00

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

2,614,491.790 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,614,491.79
Base 100.000000 0.00 0.00 0.00 2,614,491.79

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

2,092,354.820 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,092,354.82
Base 100.000000 0.00 0.00 0.00 2,092,354.82

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

621,863.480 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 621,863.48
Base 100.000000 0.00 0.00 0.00 621,863.48

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

0.010 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

104,013.020 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 104,013.02
Base 100.000000 0.00 0.00 0.00 104,013.02
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86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

281.000 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 281.00
Base 100.000000 0.00 0.00 0.00 281.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

27,950.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 27,950.00
Base 100.000000 0.00 0.00 0.00 27,950.00

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

69,761.780 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 69,761.78
Base 100.000000 0.00 0.00 0.00 69,761.78

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

70,939.320 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 70,939.32
Base 100.000000 0.00 0.00 0.00 70,939.32

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

876,021.720 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 876,021.72
Base 100.000000 0.00 0.00 0.00 876,021.72

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

737,160.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 737,160.75
Base 100.000000 0.00 0.00 0.00 737,160.75

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

209,911.880 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 209,911.88
Base 100.000000 0.00 0.00 0.00 209,911.88

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

7,113.180 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 7,113.18
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Base 100.000000 0.00 0.00 0.00 7,113.18

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

365,768.750 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 365,768.75
Base 100.000000 0.00 0.00 0.00 365,768.75

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

35,958.230 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 35,958.23
Base 100.000000 0.00 0.00 0.00 35,958.23

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

97,657.060 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 97,657.06
Base 100.000000 0.00 0.00 0.00 97,657.06

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

166,221.870 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 166,221.87
Base 100.000000 0.00 0.00 0.00 166,221.87

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

37,177.240 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 37,177.24
Base 100.000000 0.00 0.00 0.00 37,177.24

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

107,300.600 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 107,300.60
Base 100.000000 0.00 0.00 0.00 107,300.60

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

64,519.600 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 64,519.60
Base 100.000000 0.00 0.00 0.00 64,519.60

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND
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124,915.030 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 124,915.03
Base 100.000000 0.00 0.00 0.00 124,915.03

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

12,239.640 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 12,239.64
Base 100.000000 0.00 0.00 0.00 12,239.64

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

116,269.850 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 116,269.85
Base 100.000000 0.00 0.00 0.00 116,269.85

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

3,415,752.200 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 3,415,752.20
Base 100.000000 0.00 0.00 0.00 3,415,752.20

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

884.500 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 884.50
Base 100.000000 0.00 0.00 0.00 884.50

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

41,735.080 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 41,735.08
Base 100.000000 0.00 0.00 0.00 41,735.08

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

1,366.520 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,366.52
Base 100.000000 0.00 0.00 0.00 1,366.52

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

635.260 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 635.26
Base 100.000000 0.00 0.00 0.00 635.26

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
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STIF FUND
14,659.700 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 14,659.70

Base 100.000000 0.00 0.00 0.00 14,659.70

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

126,140.630 1.000000 NHID Local 100.000000 0.00 0.00 0.00 126,140.63
Base 100.000000 0.00 0.00 0.00 126,140.63

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

456,669.750 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 456,669.75
Base 100.000000 0.00 0.00 0.00 456,669.75

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

3,145.350 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 3,145.35
Base 100.000000 0.00 0.00 0.00 3,145.35

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

986,940.430 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 986,940.43
Base 100.000000 0.00 0.00 0.00 986,940.43

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

164,069.030 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 164,069.03
Base 100.000000 0.00 0.00 0.00 164,069.03

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

448,036.680 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 448,036.68
Base 100.000000 0.00 0.00 0.00 448,036.68

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

1,489,720.200 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 1,489,720.20
Base 100.000000 0.00 0.00 0.00 1,489,720.20
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86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

1,582,186.190 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,582,186.19
Base 100.000000 0.00 0.00 0.00 1,582,186.19

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

181,812.200 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 181,812.20
Base 100.000000 0.00 0.00 0.00 181,812.20

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

127,280.730 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 127,280.73
Base 100.000000 0.00 0.00 0.00 127,280.73

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

269,404.910 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 269,404.91
Base 100.000000 0.00 0.00 0.00 269,404.91

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

39,180.550 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 39,180.55
Base 100.000000 0.00 0.00 0.00 39,180.55

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

4,716,138.900 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 4,716,138.90
Base 100.000000 0.00 0.00 0.00 4,716,138.90

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

562,080.650 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 562,080.65
Base 100.000000 0.00 0.00 0.00 562,080.65

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

17,479.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,479.34
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Base 100.000000 0.00 0.00 0.00 17,479.34

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

25,176.440 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 25,176.44
Base 100.000000 0.00 0.00 0.00 25,176.44

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

119,224.350 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 119,224.35
Base 100.000000 0.00 0.00 0.00 119,224.35

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

155,176.970 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 155,176.97
Base 100.000000 0.00 0.00 0.00 155,176.97

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

12,232.650 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 12,232.65
Base 100.000000 0.00 0.00 0.00 12,232.65

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

76,465.440 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 76,465.44
Base 100.000000 0.00 0.00 0.00 76,465.44

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

118,438.690 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 118,438.69
Base 100.000000 0.00 0.00 0.00 118,438.69

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

184,038.790 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 184,038.79
Base 100.000000 0.00 0.00 0.00 184,038.79

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND
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1,070,146.710 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,070,146.71
Base 100.000000 0.00 0.00 0.00 1,070,146.71

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

83,756.100 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 83,756.10
Base 100.000000 0.00 0.00 0.00 83,756.10

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

161,151.620 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 161,151.62
Base 100.000000 0.00 0.00 0.00 161,151.62

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

3,476.930 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 3,476.93
Base 100.000000 0.00 0.00 0.00 3,476.93

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

319,313.530 1.000000 NHID Local 100.000000 0.00 0.00 0.00 319,313.53
Base 100.000000 0.00 0.00 0.00 319,313.53

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

67,847.970 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 67,847.97
Base 100.000000 0.00 0.00 0.00 67,847.97

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

40,745.310 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 40,745.31
Base 100.000000 0.00 0.00 0.00 40,745.31

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

31,764.960 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 31,764.96
Base 100.000000 0.00 0.00 0.00 31,764.96

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
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STIF FUND
216,814.820 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 216,814.82

Base 100.000000 0.00 0.00 0.00 216,814.82

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

383,613.900 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 383,613.90
Base 100.000000 0.00 0.00 0.00 383,613.90

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

19,427.200 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 19,427.20
Base 100.000000 0.00 0.00 0.00 19,427.20

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

3,149,071.990 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 3,149,071.99
Base 100.000000 0.00 0.00 0.00 3,149,071.99

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

197,084.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 197,084.50
Base 100.000000 0.00 0.00 0.00 197,084.50

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

350,242.450 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 350,242.45
Base 100.000000 0.00 0.00 0.00 350,242.45

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

245,076.680 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 245,076.68
Base 100.000000 0.00 0.00 0.00 245,076.68

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

4,301.450 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 4,301.45
Base 100.000000 0.00 0.00 0.00 4,301.45
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86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

1,220,827.990 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,220,827.99
Base 100.000000 0.00 0.00 0.00 1,220,827.99

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

144,669.920 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 144,669.92
Base 100.000000 0.00 0.00 0.00 144,669.92

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

3,605,321.890 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,605,321.89
Base 100.000000 0.00 0.00 0.00 3,605,321.89

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

2,855.050 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 2,855.05
Base 100.000000 0.00 0.00 0.00 2,855.05

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

423,159.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 423,159.96
Base 100.000000 0.00 0.00 0.00 423,159.96

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

56,892.590 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 56,892.59
Base 100.000000 0.00 0.00 0.00 56,892.59

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

40,590.110 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 40,590.11
Base 100.000000 0.00 0.00 0.00 40,590.11

86199E9B7 STATE STREET TR 0.177% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

11,144.160 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 11,144.16
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Base 100.000000 0.00 0.00 0.00 11,144.16

86199E9B7 STATE STREET TR 0.177% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

5,696.590 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 5,696.59
Base 100.000000 0.00 0.00 0.00 5,696.59

86199E9B7 STATE STREET TR 0.177% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

199,311.550 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 199,311.55
Base 100.000000 0.00 0.00 0.00 199,311.55

86199E9B7 STATE STREET TR 0.177% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

6,429.630 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 6,429.63
Base 100.000000 0.00 0.00 0.00 6,429.63

86199E9B7 STATE STREET TR 0.177% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

416,455.000 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 416,455.00
Base 100.000000 0.00 0.00 0.00 416,455.00

86199E9B7 STATE STREET TR 0.177% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

168,024.780 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 168,024.78
Base 100.000000 0.00 0.00 0.00 168,024.78

86199E9B7 STATE STREET TR 0.177% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

2,066.400 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 2,066.40
Base 100.000000 0.00 0.00 0.00 2,066.40

86199E9B7 STATE STREET TR 0.177% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

794,002.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 794,002.75
Base 100.000000 0.00 0.00 0.00 794,002.75

86199E9B7 STATE STREET TR 0.177% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND
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4,178.670 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 4,178.67
Base 100.000000 0.00 0.00 0.00 4,178.67

86199E9B7 STATE STREET TR 0.177% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

5,237.750 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 5,237.75
Base 100.000000 0.00 0.00 0.00 5,237.75

86199E9B7 STATE STREET TR 0.177% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

380,100.000 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 380,100.00
Base 100.000000 0.00 0.00 0.00 380,100.00

86199E9B7 STATE STREET TR 0.177% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

1,563,134.320 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 1,563,134.32
Base 100.000000 0.00 0.00 0.00 1,563,134.32

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

1,676,658.160 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,676,658.16
Base 100.000000 0.00 0.00 0.00 1,676,658.16

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

156,944.830 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 156,944.83
Base 100.000000 0.00 0.00 0.00 156,944.83

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

15,864.460 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 15,864.46
Base 100.000000 0.00 0.00 0.00 15,864.46

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

25,590.940 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 25,590.94
Base 100.000000 0.00 0.00 0.00 25,590.94

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
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STIF FUND
42,816.410 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 42,816.41

Base 100.000000 0.00 0.00 0.00 42,816.41

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

339,064.380 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 339,064.38
Base 100.000000 0.00 0.00 0.00 339,064.38

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

95,716.010 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 95,716.01
Base 100.000000 0.00 0.00 0.00 95,716.01

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

103,120.060 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 103,120.06
Base 100.000000 0.00 0.00 0.00 103,120.06

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

449,636.860 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 449,636.86
Base 100.000000 0.00 0.00 0.00 449,636.86

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

966,028.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 966,028.25
Base 100.000000 0.00 0.00 0.00 966,028.25

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

36,658.050 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 36,658.05
Base 100.000000 0.00 0.00 0.00 36,658.05

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

280,614.700 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 280,614.70
Base 100.000000 0.00 0.00 0.00 280,614.70
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86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

105,736.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 105,736.25
Base 100.000000 0.00 0.00 0.00 105,736.25

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

566.720 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 566.72
Base 100.000000 0.00 0.00 0.00 566.72

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

69,536.030 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 69,536.03
Base 100.000000 0.00 0.00 0.00 69,536.03

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

925,133.200 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 925,133.20
Base 100.000000 0.00 0.00 0.00 925,133.20

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

766,074.520 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 766,074.52
Base 100.000000 0.00 0.00 0.00 766,074.52

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

1,981,910.280 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 1,981,910.28
Base 100.000000 0.00 0.00 0.00 1,981,910.28

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

5,929,196.790 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 5,929,196.79
Base 100.000000 0.00 0.00 0.00 5,929,196.79

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

216,501.650 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 216,501.65
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Base 100.000000 0.00 0.00 0.00 216,501.65

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

2,750.450 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 2,750.45
Base 100.000000 0.00 0.00 0.00 2,750.45

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

67,407.600 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 67,407.60
Base 100.000000 0.00 0.00 0.00 67,407.60

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

2,646.400 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,646.40
Base 100.000000 0.00 0.00 0.00 2,646.40

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

192.820 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 192.82
Base 100.000000 0.00 0.00 0.00 192.82

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

45,448.700 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 45,448.70
Base 100.000000 0.00 0.00 0.00 45,448.70

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

532,138.470 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 532,138.47
Base 100.000000 0.00 0.00 0.00 532,138.47

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

1,579,053.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,579,053.31
Base 100.000000 0.00 0.00 0.00 1,579,053.31

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND
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107,526.010 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 107,526.01
Base 100.000000 0.00 0.00 0.00 107,526.01

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND
60,891,190.430 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 60,891,190.43

Base 100.000000 0.00 0.00 0.00 60,891,190.43

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

31,862.420 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 31,862.42
Base 100.000000 0.00 0.00 0.00 31,862.42

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

188,594.150 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 188,594.15
Base 100.000000 0.00 0.00 0.00 188,594.15

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

114,713.300 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 114,713.30
Base 100.000000 0.00 0.00 0.00 114,713.30

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

74,473.850 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 74,473.85
Base 100.000000 0.00 0.00 0.00 74,473.85

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

611,771.400 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 611,771.40
Base 100.000000 0.00 0.00 0.00 611,771.40

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

66,082.500 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 66,082.50
Base 100.000000 0.00 0.00 0.00 66,082.50

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
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STIF FUND
155,136.110 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 155,136.11

Base 100.000000 0.00 0.00 0.00 155,136.11

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

123,839.100 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 123,839.10
Base 100.000000 0.00 0.00 0.00 123,839.10

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

439,774.750 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 439,774.75
Base 100.000000 0.00 0.00 0.00 439,774.75

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

65,800.000 1.000000 NHID Local 100.000000 0.00 0.00 0.00 65,800.00
Base 100.000000 0.00 0.00 0.00 65,800.00

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

231,550.930 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 231,550.93
Base 100.000000 0.00 0.00 0.00 231,550.93

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

2,123,844.560 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 2,123,844.56
Base 100.000000 0.00 0.00 0.00 2,123,844.56

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

1,560,816.350 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 1,560,816.35
Base 100.000000 0.00 0.00 0.00 1,560,816.35

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

115,747.720 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 115,747.72
Base 100.000000 0.00 0.00 0.00 115,747.72
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86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

3,129,000.000 1.000000 NHEI Local 100.000000 0.00 0.00 0.00 3,129,000.00
Base 100.000000 0.00 0.00 0.00 3,129,000.00

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

523,338.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 523,338.00
Base 100.000000 0.00 0.00 0.00 523,338.00

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND
62,443,258.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 62,443,258.00

Base 100.000000 0.00 0.00 0.00 62,443,258.00

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

23,607.700 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 23,607.70
Base 100.000000 0.00 0.00 0.00 23,607.70

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

8,005.940 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 8,005.94
Base 100.000000 0.00 0.00 0.00 8,005.94

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

748.000 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 748.00
Base 100.000000 0.00 0.00 0.00 748.00

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

68,244.030 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 68,244.03
Base 100.000000 0.00 0.00 0.00 68,244.03

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

383,225.810 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 383,225.81
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Base 100.000000 0.00 0.00 0.00 383,225.81

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

70,064.730 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 70,064.73
Base 100.000000 0.00 0.00 0.00 70,064.73

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

344,233.430 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 344,233.43
Base 100.000000 0.00 0.00 0.00 344,233.43

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

150,674.440 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 150,674.44
Base 100.000000 0.00 0.00 0.00 150,674.44

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

2,594,156.960 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,594,156.96
Base 100.000000 0.00 0.00 0.00 2,594,156.96

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

2,100.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 2,100.00
Base 100.000000 0.00 0.00 0.00 2,100.00

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

10,984.800 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 10,984.80
Base 100.000000 0.00 0.00 0.00 10,984.80

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

540,258.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 540,258.95
Base 100.000000 0.00 0.00 0.00 540,258.95

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND
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2,239,699.920 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,239,699.92
Base 100.000000 0.00 0.00 0.00 2,239,699.92

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

2,087.390 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 2,087.39
Base 100.000000 0.00 0.00 0.00 2,087.39

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

21,748.530 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 21,748.53
Base 100.000000 0.00 0.00 0.00 21,748.53

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

13,296.750 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 13,296.75
Base 100.000000 0.00 0.00 0.00 13,296.75

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

413,309.130 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 413,309.13
Base 100.000000 0.00 0.00 0.00 413,309.13

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

202,847.840 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 202,847.84
Base 100.000000 0.00 0.00 0.00 202,847.84

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

111,379.460 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 111,379.46
Base 100.000000 0.00 0.00 0.00 111,379.46

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

5,272.000 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 5,272.00
Base 100.000000 0.00 0.00 0.00 5,272.00

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
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STIF FUND
577,238.390 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 577,238.39

Base 100.000000 0.00 0.00 0.00 577,238.39

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

155,083.330 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 155,083.33
Base 100.000000 0.00 0.00 0.00 155,083.33

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

65,800.000 1.000000 NHID Local 100.000000 0.00 0.00 0.00 65,800.00
Base 100.000000 0.00 0.00 0.00 65,800.00

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

142,791.340 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 142,791.34
Base 100.000000 0.00 0.00 0.00 142,791.34

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

4,453.420 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 4,453.42
Base 100.000000 0.00 0.00 0.00 4,453.42

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

500.850 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 500.85
Base 100.000000 0.00 0.00 0.00 500.85

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

16,747.720 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 16,747.72
Base 100.000000 0.00 0.00 0.00 16,747.72

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

85,491.410 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 85,491.41
Base 100.000000 0.00 0.00 0.00 85,491.41
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86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

1,139,751.920 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 1,139,751.92
Base 100.000000 0.00 0.00 0.00 1,139,751.92

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

358,933.090 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 358,933.09
Base 100.000000 0.00 0.00 0.00 358,933.09

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

21,049.510 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 21,049.51
Base 100.000000 0.00 0.00 0.00 21,049.51

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

609,330.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 609,330.00
Base 100.000000 0.00 0.00 0.00 609,330.00

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

42,571.800 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 42,571.80
Base 100.000000 0.00 0.00 0.00 42,571.80

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

2,462,708.470 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,462,708.47
Base 100.000000 0.00 0.00 0.00 2,462,708.47

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

386,281.670 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 386,281.67
Base 100.000000 0.00 0.00 0.00 386,281.67

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

300,414.200 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 300,414.20
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Base 100.000000 0.00 0.00 0.00 300,414.20

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

200,000.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 200,000.11
Base 100.000000 0.00 0.00 0.00 200,000.11

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

4,407,340.690 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 4,407,340.69
Base 100.000000 0.00 0.00 0.00 4,407,340.69

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

93,471.900 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 93,471.90
Base 100.000000 0.00 0.00 0.00 93,471.90

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

29,421.980 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 29,421.98
Base 100.000000 0.00 0.00 0.00 29,421.98

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

204,877.560 1.000000 NHID Local 100.000000 0.00 0.00 0.00 204,877.56
Base 100.000000 0.00 0.00 0.00 204,877.56

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

143,441.030 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 143,441.03
Base 100.000000 0.00 0.00 0.00 143,441.03

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

5,717.890 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 5,717.89
Base 100.000000 0.00 0.00 0.00 5,717.89

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND
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1,055,864.970 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,055,864.97
Base 100.000000 0.00 0.00 0.00 1,055,864.97

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

53,347.620 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 53,347.62
Base 100.000000 0.00 0.00 0.00 53,347.62

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

18,652.940 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 18,652.94
Base 100.000000 0.00 0.00 0.00 18,652.94

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

1,574.150 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 1,574.15
Base 100.000000 0.00 0.00 0.00 1,574.15

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

630.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 630.00
Base 100.000000 0.00 0.00 0.00 630.00

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

70,544.130 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 70,544.13
Base 100.000000 0.00 0.00 0.00 70,544.13

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

24,977.270 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 24,977.27
Base 100.000000 0.00 0.00 0.00 24,977.27

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

14,489.410 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 14,489.41
Base 100.000000 0.00 0.00 0.00 14,489.41

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
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STIF FUND
166,185.710 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 166,185.71

Base 100.000000 0.00 0.00 0.00 166,185.71

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

32,822.000 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 32,822.00
Base 100.000000 0.00 0.00 0.00 32,822.00

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

52,399.240 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 52,399.24
Base 100.000000 0.00 0.00 0.00 52,399.24

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

961,782.570 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 961,782.57
Base 100.000000 0.00 0.00 0.00 961,782.57

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

109,573.580 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 109,573.58
Base 100.000000 0.00 0.00 0.00 109,573.58

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

277,016.990 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 277,016.99
Base 100.000000 0.00 0.00 0.00 277,016.99

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

415,381.850 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 415,381.85
Base 100.000000 0.00 0.00 0.00 415,381.85

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

55,214.720 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 55,214.72
Base 100.000000 0.00 0.00 0.00 55,214.72
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86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

112,140.480 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 112,140.48
Base 100.000000 0.00 0.00 0.00 112,140.48

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

286,654.000 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 286,654.00
Base 100.000000 0.00 0.00 0.00 286,654.00

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

17,313.580 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 17,313.58
Base 100.000000 0.00 0.00 0.00 17,313.58

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

417,916.630 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 417,916.63
Base 100.000000 0.00 0.00 0.00 417,916.63

86199E9B7 STATE STREET TR 0.168% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

84,394.400 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 84,394.40
Base 100.000000 0.00 0.00 0.00 84,394.40

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

79,749.330 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 79,749.33
Base 100.000000 0.00 0.00 0.00 79,749.33

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

142,013.460 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 142,013.46
Base 100.000000 0.00 0.00 0.00 142,013.46

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

324,020.470 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 324,020.47
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Base 100.000000 0.00 0.00 0.00 324,020.47

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

1,047,604.880 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,047,604.88
Base 100.000000 0.00 0.00 0.00 1,047,604.88

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

80,993.480 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 80,993.48
Base 100.000000 0.00 0.00 0.00 80,993.48

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

218,902.840 1.000000 NHID Local 100.000000 0.00 0.00 0.00 218,902.84
Base 100.000000 0.00 0.00 0.00 218,902.84

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

66,867.360 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 66,867.36
Base 100.000000 0.00 0.00 0.00 66,867.36

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

590,969.340 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 590,969.34
Base 100.000000 0.00 0.00 0.00 590,969.34

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

6,649,105.980 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 6,649,105.98
Base 100.000000 0.00 0.00 0.00 6,649,105.98

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

215,791.620 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 215,791.62
Base 100.000000 0.00 0.00 0.00 215,791.62

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND
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305,069.720 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 305,069.72
Base 100.000000 0.00 0.00 0.00 305,069.72

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND
16,789,049.760 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 16,789,049.76

Base 100.000000 0.00 0.00 0.00 16,789,049.76

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

86,454.740 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 86,454.74
Base 100.000000 0.00 0.00 0.00 86,454.74

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

88,806.520 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 88,806.52
Base 100.000000 0.00 0.00 0.00 88,806.52

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

1,063,937.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 1,063,937.00
Base 100.000000 0.00 0.00 0.00 1,063,937.00

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

132,423.440 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 132,423.44
Base 100.000000 0.00 0.00 0.00 132,423.44

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

19,821.820 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 19,821.82
Base 100.000000 0.00 0.00 0.00 19,821.82

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

47,256.580 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 47,256.58
Base 100.000000 0.00 0.00 0.00 47,256.58

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
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STIF FUND
4,991.910 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 4,991.91

Base 100.000000 0.00 0.00 0.00 4,991.91

86199E9B7 STATE STREET TR 0.170% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

194,402.690 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 194,402.69
Base 100.000000 0.00 0.00 0.00 194,402.69

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

1,797.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,797.00
Base 100.000000 0.00 0.00 0.00 1,797.00

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

732.430 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 732.43
Base 100.000000 0.00 0.00 0.00 732.43

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

178,750.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 178,750.00
Base 100.000000 0.00 0.00 0.00 178,750.00

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

8,067,711.040 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 8,067,711.04
Base 100.000000 0.00 0.00 0.00 8,067,711.04

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

1,269,981.320 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,269,981.32
Base 100.000000 0.00 0.00 0.00 1,269,981.32

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

1,226,558.870 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,226,558.87
Base 100.000000 0.00 0.00 0.00 1,226,558.87
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86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

1,226,456.490 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,226,456.49
Base 100.000000 0.00 0.00 0.00 1,226,456.49

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

156,337.700 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 156,337.70
Base 100.000000 0.00 0.00 0.00 156,337.70

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

125,999.410 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 125,999.41
Base 100.000000 0.00 0.00 0.00 125,999.41

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

55,355.590 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 55,355.59
Base 100.000000 0.00 0.00 0.00 55,355.59

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

20,272.430 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 20,272.43
Base 100.000000 0.00 0.00 0.00 20,272.43

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

150,667.790 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 150,667.79
Base 100.000000 0.00 0.00 0.00 150,667.79

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

424,399.050 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 424,399.05
Base 100.000000 0.00 0.00 0.00 424,399.05

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

1,619.450 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 1,619.45
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Base 100.000000 0.00 0.00 0.00 1,619.45

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

23,256.710 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 23,256.71
Base 100.000000 0.00 0.00 0.00 23,256.71

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

39,947.110 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 39,947.11
Base 100.000000 0.00 0.00 0.00 39,947.11

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

4,841.080 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 4,841.08
Base 100.000000 0.00 0.00 0.00 4,841.08

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

86,760.650 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 86,760.65
Base 100.000000 0.00 0.00 0.00 86,760.65

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

181,377.250 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 181,377.25
Base 100.000000 0.00 0.00 0.00 181,377.25

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

459,317.060 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 459,317.06
Base 100.000000 0.00 0.00 0.00 459,317.06

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

90,883.890 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 90,883.89
Base 100.000000 0.00 0.00 0.00 90,883.89

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND
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476,441.690 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 476,441.69
Base 100.000000 0.00 0.00 0.00 476,441.69

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

117,016.990 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 117,016.99
Base 100.000000 0.00 0.00 0.00 117,016.99

86199E9B7 Total

685,158,312.050 Local 0.00 0.00 0.00 685,158,312.05
Base 0.00 0.00 0.00 685,158,312.05

9127956V8 TREASURY BILL 0%   06 Dec 2012 07 Sep 2012 JPMORGAN CHASE BANK USD/FEDCANCEL

-5,000,000.000 1.000000 NHEM Local 99.976250 0.00 0.00 0.00 -4,998,812.50
Base 99.976250 0.00 0.00 0.00 -4,998,812.50

9127956V8 TREASURY BILL 0%   06 Dec 2012 11 Sep 2012 JPMORGAN CHASE BANK USD/OTHCANCEL

-200,000.000 1.000000 NHEM Local 99.978500 0.00 0.00 0.00 -199,957.00
Base 99.978500 0.00 0.00 0.00 -199,957.00

9127956V8 TREASURY BILL 0%   06 Dec 2012 23 Oct 2012 CITIBANK USD/OTH

200,000.000 1.000000 NHEM Local 99.989610 0.00 0.00 0.00 199,979.22
Base 99.989610 0.00 0.00 0.00 199,979.22

23 Oct 2012 CITIBANK USD/OTHCANCEL

-200,000.000 1.000000 NHEM Local 99.989610 0.00 0.00 0.00 -199,979.22
Base 99.989610 0.00 0.00 0.00 -199,979.22

9127956V8 TREASURY BILL 0%   06 Dec 2012 07 Sep 2012 JPMORGAN CHASE BANK USD/FED

5,000,000.000 1.000000 NHEM Local 99.976250 0.00 0.00 0.00 4,998,812.50
Base 99.976250 0.00 0.00 0.00 4,998,812.50

07 Sep 2012 JPMORGAN CHASE BANK USD/FEDCANCEL

-5,000,000.000 1.000000 NHEM Local 99.976250 0.00 0.00 0.00 -4,998,812.50
Base 99.976250 0.00 0.00 0.00 -4,998,812.50

07 Sep 2012 JPMORGAN CHASE BANK USD/FED07 Sep 2012

5,000,000.000 1.000000 NHEM Local 99.976250 0.00 0.00 0.00 4,998,812.50
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Base 99.976250 0.00 0.00 0.00 4,998,812.50

9127956V8 TREASURY BILL 0%   06 Dec 2012 11 Sep 2012 JPMORGAN CHASE BANK USD/FED11 Sep 2012

200,000.000 1.000000 NHEM Local 99.978500 0.00 0.00 0.00 199,957.00
Base 99.978500 0.00 0.00 0.00 199,957.00

9127956V8 TREASURY BILL 0%   06 Dec 2012 23 Oct 2012 CITIBANK USD/OTH23 Oct 2012

200,000.000 1.000000 NHEM Local 99.989610 0.00 0.00 0.00 199,979.22
Base 99.989610 0.00 0.00 0.00 199,979.22

9127956V8 Total

200,000.000 Local 0.00 0.00 0.00 199,979.22
Base 0.00 0.00 0.00 199,979.22

US DOLLAR  Total

829,767,195.660 0.00

0.00

0.00

0.00

0.00

0.00

829,767,174.88

829,767,174.88

Local

Base

CASH EQUIVALENTS  Total
829,767,195.660

0.00 0.00 0.00 829,767,174.88Base

EQUITY
AUSTRALIAN DOLLAR

600346902 AUSTRALAND PROPERTY GROUP REIT NPV 01 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU804 Oct 2012

23,215.000 0.963995 NHEH Local 2.979900 0.00 69.18 0.00 69,247.56
Base 3.091199 0.00 71.76 0.00 71,833.94

02 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU805 Oct 2012

54,198.000 0.971676 NHEH Local 2.995400 0.00 162.34 0.00 162,507.03
Base 3.082715 0.00 167.07 0.00 167,244.05

600346902 Total

77,413.000 Local 0.00 231.52 0.00 231,754.59
Base 0.00 238.83 0.00 239,077.99
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600688006 ADELAIDE BRIGHTON LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

183,589.000 0.947463 NHEH Local 3.105400 0.00 570.12 0.00 570,687.40
Base 3.277595 0.00 601.73 0.00 602,332.12

603707902 ENVESTRA LTD MISC. NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

231,514.000 0.947463 NHEH Local 0.944600 0.00 218.69 0.00 218,906.81
Base 0.996978 0.00 230.82 0.00 231,045.23

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU820 Dec 2012

119,291.000 0.948137 NHEH Local 0.953000 0.00 113.68 0.00 113,798.00
Base 1.005129 0.00 119.90 0.00 120,022.74

603707902 Total

350,805.000 Local 0.00 332.37 0.00 332,704.81
Base 0.00 350.72 0.00 351,067.97

604199901 RAMSAY HEALTH CARE LTD COMMON STOCK NPV 28 Dec 2012 ITG AUSTRALIA LTD. AUD/AU8 0.01OPEN

4,356.000 0.963113 NHHP Local 27.490700 0.00 59.87 0.00 119,809.36
Base 28.543587 0.00 62.16 0.00 124,398.03

607614005 WESTPAC BANKING CORP COMMON STOCK NPV 15 Nov 2012 AUTREPAT-DIV RE AUD/AU820 Dec 2012

3,878.000 0.969603 NHHJ Local 24.865992 0.00 0.00 0.00 96,430.32
Base 25.645539 0.00 0.00 0.00 99,453.42

612345900 COCA COLA AMATIL LTD COMMON STOCK NPV 02 Oct 2012 AUTREPAT-DIV RE AUD/AU802 Oct 2012

1.000 0.971676 NHHJ Local 24.000000 0.00 0.00 0.00 24.00
Base 24.699591 0.00 0.00 0.00 24.70

616883906 SARACEN MINERAL HOLDINGS LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

559,674.000 0.947463 NHEH Local 0.439300 0.00 245.86 0.00 246,110.65
Base 0.463659 0.00 259.49 0.00 259,757.53

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU820 Dec 2012

564,283.000 0.948137 NHEH Local 0.426200 0.00 240.50 0.00 240,737.91
Base 0.449513 0.00 253.66 0.00 253,906.25

Prepared by State StreetPage 156



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

616883906 Total

1,123,957.000 Local 0.00 486.36 0.00 486,848.56
Base 0.00 513.15 0.00 513,663.78

617444906 AMCOM TELECOMMUNICATIONS LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

56,145.000 0.947463 NHEH Local 1.409700 0.00 79.15 0.00 79,226.76
Base 1.487868 0.00 83.54 0.00 83,619.90

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU820 Dec 2012

176,040.000 0.948137 NHEH Local 1.400400 0.00 246.53 0.00 246,772.95
Base 1.477002 0.00 260.02 0.00 260,271.41

617444906 Total

232,185.000 Local 0.00 325.68 0.00 325,999.71
Base 0.00 343.56 0.00 343,891.31

619857907 REA GROUP LTD COMMON STOCK 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0219 Dec 2012

8,022.000 0.947463 NHEH Local 17.410199 0.00 139.66 0.00 139,804.28
Base 18.375598 0.00 147.40 0.00 147,556.45

620569905 INVESTA OFFICE FUND REIT NPV 14 Dec 2012 LOOP CAPITAL MARKETS LLC AUD/AU819 Dec 2012

186,810.000 0.947463 NHEH Local 2.985700 0.00 557.76 0.00 558,316.38
Base 3.151258 0.00 588.69 0.00 589,275.13

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU820 Dec 2012

25,700.000 0.948137 NHEH Local 2.962400 0.00 76.13 0.00 76,209.81
Base 3.124443 0.00 80.29 0.00 80,378.48

620569905 Total

212,510.000 Local 0.00 633.89 0.00 634,526.19
Base 0.00 668.98 0.00 669,653.61

622010007 RIO TINTO LTD COMMON STOCK NPV 02 Nov 2012 GOLDMAN SACHS + CO AUD/AU8 0.0308 Nov 2012

1,093.000 0.964460 NHHJ Local 57.435096 0.00 31.39 0.00 62,807.95
Base 59.551558 0.00 32.55 0.00 65,122.40

623864006 CSR LTD COMMON STOCK NPV 26 Nov 2012 AUTREPAT-DIV RE AUD/AU8
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37.000 0.957075 NHHJ Local 1.933783 0.00 0.00 0.00 71.55
Base 2.020514 0.00 0.00 0.00 74.77

26 Nov 2012 AUTREPAT-DIV RE AUD/AU8CANCEL

-37.000 0.957075 NHHJ Local 1.933783 0.00 0.00 0.00 -71.55
Base 2.020514 0.00 0.00 0.00 -74.77

26 Nov 2012 AUTREPAT-DIV RE AUD/AU718 Dec 2012

37.000 0.957075 NHHJ Local 1.933783 0.00 0.00 0.00 71.55
Base 2.020514 0.00 0.00 0.00 74.77

623864006 Total

37.000 Local 0.00 0.00 0.00 71.55
Base 0.00 0.00 0.00 74.77

625398904 ARISTOCRAT LEISURE LTD COMMON STOCK NPV 07 Dec 2012 AUTREPAT-DIV RE AUD/AU8

2.000 0.953698 NHHJ Local 3.500000 0.00 0.00 0.00 7.00
Base 3.669925 0.00 0.00 0.00 7.34

07 Dec 2012 AUTREPAT-DIV RE AUD/AU8CANCEL

-2.000 0.953698 NHHJ Local 3.500000 0.00 0.00 0.00 -7.00
Base 3.669925 0.00 0.00 0.00 -7.34

07 Dec 2012 AUTREPAT-DIV RE AUD/AU7

2.000 0.953698 NHHJ Local 3.500000 0.00 0.00 0.00 7.00
Base 3.669925 0.00 0.00 0.00 7.34

07 Dec 2012 AUTREPAT-DIV RE AUD/AU7CANCEL

-2.000 0.953698 NHHJ Local 3.500000 0.00 0.00 0.00 -7.00
Base 3.669925 0.00 0.00 0.00 -7.34

07 Dec 2012 AUTREPAT-DIV RE AUD/AU821 Dec 2012

2.000 0.953698 NHHJ Local 3.500000 0.00 0.00 0.00 7.00
Base 3.669925 0.00 0.00 0.00 7.34

625398904 Total

2.000 Local 0.00 0.00 0.00 7.00
Base 0.00 0.00 0.00 7.34
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628600900 SIRTEX MEDICAL LTD COMMON STOCK NPV 09 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0214 Nov 2012

3,300.000 0.963530 NHEG Local 10.957400 0.00 57.86 0.00 36,217.28
Base 11.372142 0.00 60.05 0.00 37,588.12

12 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0215 Nov 2012

500.000 0.959417 NHEG Local 10.987200 0.00 8.79 0.00 5,502.39
Base 11.451955 0.00 9.16 0.00 5,735.14

13 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0216 Nov 2012

9,300.000 0.958359 NHEG Local 10.994600 0.00 163.60 0.00 102,413.38
Base 11.472319 0.00 170.71 0.00 106,863.27

14 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0219 Nov 2012

5,600.000 0.961862 NHEG Local 10.966100 0.00 98.26 0.00 61,508.42
Base 11.400908 0.00 102.16 0.00 63,947.24

15 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0220 Nov 2012

7,900.000 0.969603 NHEG Local 11.010600 0.00 139.17 0.00 87,122.91
Base 11.355782 0.00 143.53 0.00 89,854.21

16 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0221 Nov 2012

6,300.000 0.969039 NHEG Local 10.991400 0.00 110.79 0.00 69,356.61
Base 11.342578 0.00 114.33 0.00 71,572.57

19 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0222 Nov 2012

1,100.000 0.961030 NHEG Local 11.043200 0.00 19.44 0.00 12,166.96
Base 11.491004 0.00 20.23 0.00 12,660.33

20 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0223 Nov 2012

2,200.000 0.963159 NHEG Local 11.311300 0.00 39.82 0.00 24,924.68
Base 11.743959 0.00 41.34 0.00 25,878.05

27 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0230 Nov 2012

4,200.000 0.955886 NHEG Local 11.217400 0.00 75.38 0.00 47,188.46
Base 11.735081 0.00 78.86 0.00 49,366.20

28 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0203 Dec 2012

400.000 0.955201 NHEG Local 11.362500 0.00 7.27 0.00 4,552.27
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Base 11.895402 0.00 7.61 0.00 4,765.77

29 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0204 Dec 2012

4,500.000 0.959463 NHEG Local 11.640300 0.00 83.81 0.00 52,465.16
Base 12.132099 0.00 87.35 0.00 54,681.80

30 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0205 Dec 2012

14,200.000 0.958957 NHEG Local 11.644700 0.00 264.57 0.00 165,619.31
Base 12.143089 0.00 275.89 0.00 172,707.75

628600900 Total

59,500.000 Local 0.00 1,068.76 0.00 669,037.83
Base 0.00 1,111.22 0.00 695,620.45

642782908 AINSWORTH GAME TECHNOLOGY LT COMMON STOCK 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

136,689.000 0.947463 NHEH Local 2.622500 0.00 358.47 0.00 358,825.37
Base 2.767918 0.00 378.35 0.00 378,722.30

18 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU821 Dec 2012

47,111.000 0.949983 NHEH Local 2.720000 0.00 128.14 0.00 128,270.06
Base 2.863209 0.00 134.89 0.00 135,023.53

19 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU824 Dec 2012

13,875.000 0.952789 NHEH Local 2.750000 0.00 38.16 0.00 38,194.41
Base 2.886263 0.00 40.05 0.00 40,086.96

20 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU827 Dec 2012

14,462.000 0.954381 NHEH Local 2.742700 0.00 39.66 0.00 39,704.59
Base 2.873800 0.00 41.56 0.00 41,602.45

21 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU828 Dec 2012

1,145.000 0.959739 NHEH Local 2.710000 0.00 3.10 0.00 3,106.05
Base 2.823684 0.00 3.23 0.00 3,236.35

24 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU831 Dec 2012

1,398.000 0.964274 NHEH Local 2.730000 0.00 3.82 0.00 3,820.36
Base 2.831146 0.00 3.96 0.00 3,961.90

27 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8OPEN
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4,294.000 0.965344 NHEH Local 2.764900 0.00 11.87 0.00 11,884.35
Base 2.864160 0.00 12.30 0.00 12,311.00

28 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8OPEN

3,573.000 0.963113 NHEH Local 2.778000 0.00 9.93 0.00 9,935.72
Base 2.884397 0.00 10.31 0.00 10,316.26

642782908 Total

222,547.000 Local 0.00 593.15 0.00 593,740.91
Base 0.00 624.65 0.00 625,260.75

645800004 ORICA LTD COMMON STOCK NPV 26 Nov 2012 AUTREPAT-DIV RE AUD/AU814 Dec 2012

242.000 0.957075 NHHJ Local 24.014380 0.00 0.00 0.00 5,811.48
Base 25.091430 0.00 0.00 0.00 6,072.14

653323907 BLUESCOPE STEEL LTD COMMON STOCK NPV 19 Dec 2012 NEW TO ORD NON CASH AUD/AU820 Dec 2012

20,183.000 1.190631 NHHJ Local 11.596375 0.00 0.00 0.00 234,049.65
Base 9.739685 0.00 0.00 0.00 196,576.08

660047903 MONADELPHOUS GROUP LTD COMMON STOCK NPV 14 Dec 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0219 Dec 2012

26,103.000 0.947463 NHEH Local 22.547900 0.00 588.57 0.00 589,156.40
Base 23.798185 0.00 621.21 0.00 621,825.23

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0220 Dec 2012

4,000.000 0.948137 NHEH Local 22.661100 0.00 90.64 0.00 90,735.04
Base 23.900660 0.00 95.60 0.00 95,698.24

660047903 Total

30,103.000 Local 0.00 679.21 0.00 679,891.44
Base 0.00 716.81 0.00 717,523.47

662460005 NATIONAL AUSTRALIA BANK LTD COMMON STOCK NPV 15 Nov 2012 AUTREPAT-DIV RE AUD/AU818 Dec 2012

2,776.000 0.969603 NHHJ Local 23.587391 0.00 0.00 0.00 65,478.60
Base 24.326854 0.00 0.00 0.00 67,531.35

663710002 NEWCREST MINING LTD COMMON STOCK NPV 28 Sep 2012 AUTREPAT-DIV RE AUD/AU819 Oct 2012

183.000 0.962696 NHHJ Local 28.351584 0.00 0.00 0.00 5,188.34

Prepared by State StreetPage 161



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 29.450194 0.00 0.00 0.00 5,389.40

663710002 NEWCREST MINING LTD COMMON STOCK NPV 28 Sep 2012 AUTREPAT-DIV RE AUD/AU819 Oct 2012

3,092.000 0.962696 NHHP Local 28.255633 0.00 0.00 0.00 87,366.42
Base 29.350525 0.00 0.00 0.00 90,751.84

663710002 NEWCREST MINING LTD COMMON STOCK NPV 02 Nov 2012 GOLDMAN SACHS + CO AUD/AU8 0.0108 Nov 2012

1,393.000 0.964460 NHHJ Local 26.244000 0.00 18.28 0.00 36,576.17
Base 27.211082 0.00 18.95 0.00 37,923.99

663710002 Total

4,668.000 Local 0.00 18.28 0.00 129,130.93
Base 0.00 18.95 0.00 134,065.23

666157003 OROTONGROUP LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0119 Dec 2012

5,141.000 0.947463 NHEH Local 6.867600 0.00 35.31 0.00 35,341.64
Base 7.248410 0.00 37.27 0.00 37,301.34

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0120 Dec 2012

11,220.000 0.948137 NHEH Local 6.995700 0.00 78.49 0.00 78,570.24
Base 7.378364 0.00 82.78 0.00 82,868.02

18 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0121 Dec 2012

7,311.000 0.949983 NHEH Local 7.050200 0.00 51.54 0.00 51,595.55
Base 7.421396 0.00 54.25 0.00 54,312.08

19 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0124 Dec 2012

1,910.000 0.952789 NHEH Local 6.951702 0.00 13.28 0.00 13,291.03
Base 7.296161 0.00 13.94 0.00 13,949.60

20 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0127 Dec 2012

805.000 0.954381 NHEH Local 6.966200 0.00 5.61 0.00 5,613.40
Base 7.299181 0.00 5.88 0.00 5,881.72

21 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0128 Dec 2012

82.000 0.959739 NHEH Local 6.983049 0.00 0.57 0.00 573.18
Base 7.275988 0.00 0.59 0.00 597.22

24 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0131 Dec 2012
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105.000 0.964274 NHEH Local 6.848000 0.00 0.72 0.00 719.76
Base 7.101716 0.00 0.75 0.00 746.43

27 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8OPEN

130.000 0.965344 NHEH Local 6.885615 0.00 0.36 0.00 895.49
Base 7.132810 0.00 0.37 0.00 927.64

28 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.01OPEN

190.000 0.963113 NHEH Local 6.921800 0.00 1.32 0.00 1,316.46
Base 7.186903 0.00 1.37 0.00 1,366.88

666157003 Total

26,894.000 Local 0.00 187.20 0.00 187,916.75
Base 0.00 197.20 0.00 197,950.93

669880908 CUDECO LTD COMMON STOCK NPV 11 Oct 2012 PERSHING LLC AUD/AU8 0.0116 Oct 2012

52,190.000 0.974326 NHEG Local 4.723800 0.00 345.15 0.00 246,880.27
Base 4.848275 0.00 354.24 0.00 253,385.69

12 Oct 2012 PERSHING LLC AUD/AU8 0.0117 Oct 2012

94,310.000 0.977995 NHEG Local 4.755100 0.00 627.83 0.00 449,081.31
Base 4.862090 0.00 641.96 0.00 459,185.69

669880908 Total

146,500.000 Local 0.00 972.98 0.00 695,961.58
Base 0.00 996.20 0.00 712,571.38

669978009 PREMIER INVESTMENTS LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0119 Dec 2012

52,476.000 0.947463 NHEH Local 6.583900 0.00 345.50 0.00 345,842.24
Base 6.948978 0.00 364.66 0.00 365,019.26

17 Dec 2012 GOLDMAN SACHS + CO AUD/AU8 0.0120 Dec 2012

50,706.000 0.948137 NHEH Local 6.590000 0.00 334.15 0.00 334,486.69
Base 6.950472 0.00 352.43 0.00 352,783.08

669978009 Total

103,182.000 Local 0.00 679.65 0.00 680,328.93
Base 0.00 717.09 0.00 717,802.34
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671034908 QANTAS AIRWAYS LTD COMMON STOCK NPV 02 Nov 2012 GOLDMAN SACHS + CO AUD/AU808 Nov 2012

38,217.000 0.964460 NHHJ Local 1.294300 0.00 24.73 0.00 49,488.99
Base 1.341994 0.00 25.64 0.00 51,312.64

690540901 TROY RESOURCES LTD COMMON STOCK NPV 01 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.0104 Oct 2012

10,785.000 0.963995 NHEH Local 4.978700 0.00 53.70 0.00 53,748.98
Base 5.164653 0.00 55.71 0.00 55,756.49

02 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.0105 Oct 2012

66,125.000 0.971676 NHEH Local 4.980200 0.00 329.32 0.00 329,645.05
Base 5.125371 0.00 338.92 0.00 339,254.08

690540901 Total

76,910.000 Local 0.00 383.02 0.00 383,394.03
Base 0.00 394.63 0.00 395,010.57

694883000 WESFARMERS LTD COMMON STOCK NPV 28 Sep 2012 AUTREPAT-DIV RE AUD/AU828 Sep 2012

95.000 0.962696 NHHJ Local 35.080000 0.00 0.00 0.00 3,332.60
Base 36.439333 0.00 0.00 0.00 3,461.75

694943903 SEVEN WEST MEDIA LTD COMMON STOCK NPV 14 Dec 2012 LOOP CAPITAL MARKETS LLC AUD/AU819 Dec 2012

204,265.000 0.947463 NHEH Local 1.662100 0.00 339.51 0.00 339,848.37
Base 1.754264 0.00 358.34 0.00 358,693.03

698123908 WOOLWORTHS LTD COMMON STOCK NPV 14 Sep 2012 AUTREPAT-DIV RE AUD/AU812 Oct 2012

463.000 0.946970 NHHJ Local 28.941684 0.00 0.00 0.00 13,400.00
Base 30.562409 0.00 0.00 0.00 14,150.41

939QXS903 MACQUARIE ATLAS ROADS GROUP COMMON STOCK 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

131,139.000 0.947463 NHEH Local 1.612700 0.00 211.49 0.00 211,699.36
Base 1.702125 0.00 223.22 0.00 223,438.13

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU820 Dec 2012

1,346.000 0.948137 NHEH Local 1.635000 0.00 2.20 0.00 2,202.91
Base 1.724434 0.00 2.32 0.00 2,323.41

17 Dec 2012 UBS WARBURG AUSTRALIA EQUITIES AUD/AU820 Dec 2012
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200,737.000 0.948137 NHEH Local 1.640000 0.00 329.21 0.00 329,537.89
Base 1.729708 0.00 347.22 0.00 347,563.58

939QXS903 Total

333,222.000 Local 0.00 542.90 0.00 543,440.16
Base 0.00 572.76 0.00 573,325.12

988NUC908 SHOPPING CENTRES AUSTRALASIA REIT 26 Nov 2012 AUTREPAT-DISTRIBUTION AUD/AU8

9,207.000 0.957075 NHHJ Local 7.025457 0.00 0.00 0.00 64,683.39
Base 7.340550 0.00 0.00 0.00 67,584.45

26 Nov 2012 AUTREPAT-DISTRIBUTION AUD/AU8CANCEL

-9,207.000 0.957075 NHHJ Local 7.025457 0.00 0.00 0.00 -64,683.39
Base 7.340550 0.00 0.00 0.00 -67,584.45

26 Nov 2012 AUTREPAT-DISTRIBUTION AUD/AU803 Dec 2012

9,207.000 0.957075 NHHJ Local 1.405000 0.00 0.00 0.00 12,935.84
Base 1.468015 0.00 0.00 0.00 13,516.02

988NUC908 Total

9,207.000 Local 0.00 0.00 0.00 12,935.84
Base 0.00 0.00 0.00 13,516.02

B0126H901 REJECT SHOP LTD/THE COMMON STOCK NPV 06 Dec 2012 UBS SECURITIES ASIA LTD AUD/AU8 0.0311 Dec 2012

23,970.000 0.953289 NHEG Local 15.194400 0.00 582.74 0.00 364,792.51
Base 15.938923 0.00 611.29 0.00 382,667.28

07 Dec 2012 UBS SECURITIES ASIA LTD AUD/AU8 0.0312 Dec 2012

8,330.000 0.953698 NHEG Local 15.189000 0.00 202.44 0.00 126,726.81
Base 15.926425 0.00 212.27 0.00 132,879.39

B0126H901 Total

32,300.000 Local 0.00 785.18 0.00 491,519.32
Base 0.00 823.56 0.00 515,546.67

B01KDF907 MIRABELA NICKEL LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

275,970.000 0.947463 NHEH Local 0.463800 0.00 127.99 0.00 128,122.88
Base 0.489518 0.00 135.09 0.00 135,227.32
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17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU820 Dec 2012

312,008.000 0.948137 NHEH Local 0.470300 0.00 146.74 0.00 146,884.10
Base 0.496025 0.00 154.77 0.00 154,918.65

18 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU821 Dec 2012

273,613.000 0.949983 NHEH Local 0.485900 0.00 132.95 0.00 133,081.51
Base 0.511483 0.00 139.95 0.00 140,088.31

19 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU824 Dec 2012

148,082.000 0.952789 NHEH Local 0.474800 0.00 70.31 0.00 70,379.64
Base 0.498326 0.00 73.79 0.00 73,866.97

20 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU827 Dec 2012

31,411.000 0.954381 NHEH Local 0.475000 0.00 14.92 0.00 14,935.15
Base 0.497705 0.00 15.63 0.00 15,649.04

21 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU828 Dec 2012

4,937.000 0.959739 NHEH Local 0.471801 0.00 2.33 0.00 2,331.61
Base 0.491593 0.00 2.43 0.00 2,429.42

24 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU831 Dec 2012

11,980.000 0.964274 NHEH Local 0.480800 0.00 5.76 0.00 5,765.74
Base 0.498613 0.00 5.97 0.00 5,979.36

27 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8OPEN

11,741.000 0.965344 NHEH Local 0.475700 0.00 5.59 0.00 5,590.78
Base 0.492778 0.00 5.79 0.00 5,791.49

28 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8OPEN

16,216.000 0.963113 NHEH Local 0.480000 0.00 7.78 0.00 7,791.46
Base 0.498384 0.00 8.08 0.00 8,089.87

B01KDF907 Total

1,085,958.000 Local 0.00 514.37 0.00 514,882.87
Base 0.00 541.50 0.00 542,040.43

B1L2QW902 FLEXIGROUP LTD COMMON STOCK NPV 09 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0114 Nov 2012

8,000.000 0.963530 NHEG Local 3.944800 0.00 50.49 0.00 31,608.89
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Base 4.094112 0.00 52.40 0.00 32,805.30

12 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0115 Nov 2012

16,300.000 0.959417 NHEG Local 4.077400 0.00 106.34 0.00 66,567.96
Base 4.249873 0.00 110.84 0.00 69,383.76

13 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0116 Nov 2012

21,000.000 0.958359 NHEG Local 4.030700 0.00 135.43 0.00 84,780.13
Base 4.205835 0.00 141.31 0.00 88,463.85

14 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0119 Nov 2012

33,100.000 0.961862 NHEG Local 3.933600 0.00 208.32 0.00 130,410.48
Base 4.089568 0.00 216.58 0.00 135,581.28

15 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0120 Nov 2012

12,900.000 0.969603 NHEG Local 3.857100 0.00 79.61 0.00 49,836.20
Base 3.978020 0.00 82.11 0.00 51,398.56

16 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0121 Nov 2012

14,200.000 0.969039 NHEG Local 3.949800 0.00 89.74 0.00 56,176.90
Base 4.075997 0.00 92.61 0.00 57,971.76

19 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0122 Nov 2012

17,200.000 0.961030 NHEG Local 4.007200 0.00 110.28 0.00 69,034.12
Base 4.169693 0.00 114.75 0.00 71,833.47

20 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. AUD/AU8 0.0123 Nov 2012

50,000.000 0.963159 NHEG Local 3.950700 0.00 316.06 0.00 197,851.06
Base 4.101815 0.00 328.15 0.00 205,418.90

B1L2QW902 FLEXIGROUP LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

133,610.000 0.947463 NHEH Local 3.865800 0.00 516.51 0.00 517,026.05
Base 4.080159 0.00 545.15 0.00 545,695.24

B1L2QW902 Total

306,310.000 Local 0.00 1,612.78 0.00 1,203,291.79
Base 0.00 1,683.90 0.00 1,258,552.12

B1Z71X901 FORGE GROUP LTD COMMON STOCK 01 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU804 Oct 2012
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13,830.000 0.963995 NHEH Local 3.891100 0.00 53.81 0.00 53,867.72
Base 4.036432 0.00 55.82 0.00 55,879.67

02 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU805 Oct 2012

9,741.000 0.971676 NHEH Local 3.938300 0.00 38.36 0.00 38,401.34
Base 4.053100 0.00 39.48 0.00 39,520.73

03 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU808 Oct 2012

21,467.000 0.978761 NHEH Local 4.063500 0.00 87.23 0.00 87,318.38
Base 4.151677 0.00 89.12 0.00 89,213.18

B1Z71X901 Total

45,038.000 Local 0.00 179.40 0.00 179,587.44
Base 0.00 184.42 0.00 184,613.58

B28YTC906 MACQUARIE GROUP LTD COMMON STOCK NPV 09 Nov 2012 AUTREPAT-DIV RE AUD/AU812 Dec 2012

226.000 0.961908 NHHJ Local 30.484513 0.00 0.00 0.00 6,889.50
Base 31.691714 0.00 0.00 0.00 7,162.34

B293GJ902 OROCOBRE LTD COMMON STOCK 01 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU804 Oct 2012

25,667.000 0.963995 NHEH Local 2.203100 0.00 56.55 0.00 56,603.52
Base 2.285385 0.00 58.66 0.00 58,717.65

02 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU805 Oct 2012

52,778.000 0.971676 NHEH Local 2.244000 0.00 118.43 0.00 118,552.26
Base 2.309412 0.00 121.88 0.00 122,008.02

03 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU808 Oct 2012

29,048.000 0.978761 NHEH Local 2.221700 0.00 64.54 0.00 64,600.48
Base 2.269911 0.00 65.94 0.00 66,002.30

B293GJ902 Total

107,493.000 Local 0.00 239.52 0.00 239,756.26
Base 0.00 246.48 0.00 246,727.97

B41C3S900 CARSALES.COM LTD COMMON STOCK 14 Dec 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0119 Dec 2012

31,041.000 0.947463 NHEH Local 7.626000 0.00 236.72 0.00 236,955.39
Base 8.048863 0.00 249.85 0.00 250,094.61
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B86SZR908 ALS LTD COMMON STOCK NPV 05 Dec 2012 AUTREPAT-DIV RE AUD/AU818 Dec 2012

118.000 0.956069 NHHJ Local 9.013983 0.00 0.00 0.00 1,063.65
Base 9.428172 0.00 0.00 0.00 1,112.52

B87CVM907 AURIZON HOLDINGS LTD COMMON STOCK 05 Dec 2012 CUSIP CHANGE NON CASH AUD/AU705 Dec 2012

30,000.000 0.981017 NHHJ Local 3.406802 0.00 0.00 0.00 102,204.08
Base 3.472725 0.00 0.00 0.00 104,181.76

B93T1J902 BLUESCOPE STEEL LTD COMMON STOCK NPV 07 Dec 2012 REVERSE SPLIT NON CASH AUD/AU814 Dec 2012

20,183.000 1.190631 NHHJ Local 11.596375 0.00 0.00 0.00 234,049.65
Base 9.739685 0.00 0.00 0.00 196,576.08

AUSTRALIAN DOLLAR  Total

5,135,489.000 0.00

0.00

11,868.22

12,422.28

0.00

0.00

11,498,863.76

11,943,375.63

Local

Base

BRAZILIAN REAL

244097903 CIA DE TRANSMISSAO DE ENE PF PREFERENCE 02 Oct 2012 UBS WARBURG LLC BRL/BR3 0.0205 Oct 2012

1,300.000 2.026550 NHHJ Local 36.674400 0.00 55.07 16.45 47,748.24
Base 18.096963 0.00 27.17 8.12 23,561.34

244097903 CIA DE TRANSMISSAO DE ENE PF PREFERENCE 02 Oct 2012 UBS WARBURG LLC BRL/BR3 0.0205 Oct 2012

1,900.000 2.026550 NHIL Local 36.674400 0.00 80.48 24.04 69,785.88
Base 18.096963 0.00 39.71 11.86 34,435.80

244097903 Total

3,200.000 Local 0.00 135.55 40.49 117,534.12
Base 0.00 66.88 19.98 57,997.14

259913903 MARCOPOLO SA PREF PREFERENCE 02 Oct 2012 UBS WARBURG LLC BRL/BR3 0.0105 Oct 2012

11,100.000 2.026550 NHIL Local 11.878800 0.00 152.29 45.49 132,052.46
Base 5.861587 0.00 75.15 22.45 65,161.21

B0DK25908 OBRASCON HUARTE LAIN BRASIL COMMON STOCK BRL1. 02 Oct 2012 UBS WARBURG LLC BRL/BR3 0.0105 Oct 2012

6,400.000 2.026550 NHIL Local 18.728400 0.00 138.44 41.35 120,041.55
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Base 9.241519 0.00 68.31 20.40 59,234.44

B0W1X3900 LIGHT SA COMMON STOCK NPV 02 Oct 2012 UBS WARBURG LLC BRL/BR3 0.0105 Oct 2012

2,300.000 2.026550 NHHJ Local 23.773900 0.00 63.16 18.86 54,761.99
Base 11.731218 0.00 31.17 9.31 27,022.27

B18XCG909 MMX MINERACAO E METALICOS SA COMMON STOCK NPV 02 Oct 2012 UBS WARBURG LLC BRL/BR305 Oct 2012

6,900.000 2.026550 NHHJ Local 5.026200 0.00 40.06 11.96 34,732.80
Base 2.480176 0.00 19.77 5.90 17,138.88

B29VWQ906 MPX ENERGIA SA COMMON STOCK NPV 02 Oct 2012 UBS WARBURG LLC BRL/BR3 0.0105 Oct 2012

5,400.000 2.026550 NHHJ Local 10.346000 0.00 64.53 19.27 55,952.20
Base 5.105228 0.00 31.84 9.51 27,609.58

B29VWQ906 MPX ENERGIA SA COMMON STOCK NPV 02 Oct 2012 UBS WARBURG LLC BRL/BR3 0.0105 Oct 2012

7,700.000 2.026550 NHIL Local 10.346000 0.00 92.01 27.48 79,783.69
Base 5.105228 0.00 45.40 13.56 39,369.22

B29VWQ906 Total

13,100.000 Local 0.00 156.54 46.75 135,735.89
Base 0.00 77.24 23.07 66,978.80

B3PRVV905 MULTIPLUS SA COMMON STOCK NPV 02 Oct 2012 UBS WARBURG LLC BRL/BR3 0.0205 Oct 2012

2,600.000 2.026550 NHIL Local 41.857300 0.00 125.70 37.55 108,992.23
Base 20.654462 0.00 62.03 18.53 53,782.16

B82R90902 MMX MINERACAO E METALICOS RTS EXP 18JAN13 05 Dec 2012 5 RIGHTS ISSUE (NON CASH) BRL/BR310 Dec 2012

3,856.000 2.101100 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B97Q0K902 ARTERIS SA COMMON STOCK 26 Dec 2012 CUSIP CHANGE NON CASH BRL/BR3OPEN

6,400.000 2.026550 NHIL Local 18.756492 0.00 0.00 0.00 120,041.55
Base 9.255381 0.00 0.00 0.00 59,234.44
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BRAZILIAN REAL  Total

55,856.000 0.00

0.00

811.74

400.55

242.45

119.64

823,892.59

406,549.34

Local

Base

CANADIAN DOLLAR

13645T951 CANADIAN PACIFIC RAILWAY LTD COMMON STOCK NPV 02 Nov 2012 CITIGROUPGLOBAL MARKETS INC. CAD/CAN 0.0107 Nov 2012

700.000 0.996450 NHHJ Local 93.839500 0.00 9.45 0.00 65,697.10
Base 94.173817 0.00 9.48 0.00 65,931.16

152006953 CENTERRA GOLD INC COMMON STOCK NPV 02 Nov 2012 CITIGROUPGLOBAL MARKETS INC. CAD/CAN 0.0107 Nov 2012

2,500.000 0.996450 NHHJ Local 11.291100 0.00 33.75 0.00 28,261.50
Base 11.331326 0.00 33.87 0.00 28,362.19

29250N956 ENBRIDGE INC COMMON STOCK NPV 15 Nov 2012 6 AUTREPAT-DIV RE CAD/CAN07 Dec 2012

1,570.000 1.002550 NHHP Local 38.999751 0.00 0.00 0.00 61,229.61
Base 38.900555 0.00 0.00 0.00 61,073.87

351858956 FRANCO NEVADA CORP COMMON STOCK NPV 02 Nov 2012 CITIGROUPGLOBAL MARKETS INC. CAD/CAN 0.0107 Nov 2012

900.000 0.996450 NHHJ Local 57.044100 0.00 12.15 0.00 51,351.84
Base 57.247328 0.00 12.19 0.00 51,534.79

37252B953 GENWORTH MI CANADA INC COMMON STOCK 06 Dec 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0411 Dec 2012

6,400.000 0.990950 NHEG Local 20.536200 0.00 256.00 0.00 131,687.68
Base 20.723750 0.00 258.34 0.00 132,890.34

07 Dec 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0412 Dec 2012

9,000.000 0.989000 NHEG Local 20.595200 0.00 360.00 0.00 185,716.80
Base 20.824267 0.00 364.00 0.00 187,782.41

10 Dec 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0413 Dec 2012

6,700.000 0.987250 NHEG Local 20.787500 0.00 268.00 0.00 139,544.25
Base 21.055964 0.00 271.46 0.00 141,346.42

11 Dec 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0414 Dec 2012

3,000.000 0.986750 NHEG Local 21.120500 0.00 120.00 0.00 63,481.50
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Base 21.404104 0.00 121.61 0.00 64,333.92

37252B953 Total

25,100.000 Local 0.00 1,004.00 0.00 520,430.23
Base 0.00 1,015.41 0.00 526,353.09

380956953 GOLDCORP INC COMMON STOCK NPV 02 Nov 2012 CITIGROUPGLOBAL MARKETS INC. CAD/CAN 0.0107 Nov 2012

1,100.000 0.996450 NHHJ Local 43.876100 0.00 14.85 0.00 48,278.56
Base 44.032415 0.00 14.90 0.00 48,450.56

436913958 HOME CAPITAL GROUP INC COMMON STOCK NPV 12 Nov 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0415 Nov 2012

500.000 1.000050 NHEG Local 53.161800 0.00 20.00 0.00 26,600.90
Base 53.159142 0.00 20.00 0.00 26,599.57

13 Nov 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0416 Nov 2012

900.000 1.001550 NHEG Local 53.678000 0.00 36.00 0.00 48,346.20
Base 53.594928 0.00 35.94 0.00 48,271.38

16 Nov 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0421 Nov 2012

1,800.000 1.002800 NHEG Local 53.025400 0.00 72.00 0.00 95,517.72
Base 52.877343 0.00 71.80 0.00 95,251.02

16 Nov 2012 J.P. MORGAN CLEARING CORP. CAD/CAN 0.0421 Nov 2012

1,800.000 1.002800 NHEG Local 52.660000 0.00 72.00 0.00 94,860.00
Base 52.512964 0.00 71.80 0.00 94,595.13

19 Nov 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0422 Nov 2012

4,000.000 0.996350 NHEG Local 53.202500 0.00 160.00 0.00 212,970.00
Base 53.397401 0.00 160.59 0.00 213,750.19

20 Nov 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0423 Nov 2012

2,100.000 0.996950 NHEG Local 52.801300 0.00 84.00 0.00 110,966.73
Base 52.962837 0.00 84.26 0.00 111,306.21

436913958 Total

11,100.000 Local 0.00 444.00 0.00 589,261.55
Base 0.00 444.39 0.00 589,773.50
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450913959 IAMGOLD CORP COMMON STOCK NPV 02 Nov 2012 CITIGROUPGLOBAL MARKETS INC. CAD/CAN 0.0107 Nov 2012

1,500.000 0.996450 NHHJ Local 15.058900 0.00 20.25 0.00 22,608.60
Base 15.112550 0.00 20.32 0.00 22,689.15

65548P965 NORBORD INC COMMON STOCK NPV 07 Dec 2012 ITG CANADA CAD/CAN 0.0412 Dec 2012

12,500.000 0.989000 NHEG Local 26.196100 0.00 500.00 0.00 327,951.25
Base 26.487462 0.00 505.56 0.00 331,598.84

10 Dec 2012 ITG CANADA CAD/CAN 0.0413 Dec 2012

15,600.000 0.987250 NHEG Local 27.032300 0.00 624.00 0.00 422,327.88
Base 27.381413 0.00 632.06 0.00 427,782.10

65548P965 Total

28,100.000 Local 0.00 1,124.00 0.00 750,279.13
Base 0.00 1,137.62 0.00 759,380.94

688278951 OSISKO MINING CORP COMMON STOCK NPV 02 Nov 2012 CITIGROUPGLOBAL MARKETS INC. CAD/CAN 0.0107 Nov 2012

2,000.000 0.996450 NHHJ Local 9.580900 0.00 20.00 0.00 19,181.80
Base 9.615033 0.00 20.07 0.00 19,250.14

702925959 PASON SYSTEMS INC COMMON STOCK NPV 09 Nov 2012 CANTOR FITZGERALD AND CO CAD/CAN 0.0415 Nov 2012

11,600.000 1.000700 NHEG Local 15.843300 0.00 464.00 0.00 184,246.28
Base 15.832217 0.00 463.68 0.00 184,117.40

12 Nov 2012 CANTOR FITZGERALD AND CO CAD/CAN 0.0415 Nov 2012

7,100.000 1.000050 NHEG Local 15.757200 0.00 284.00 0.00 112,160.12
Base 15.756412 0.00 283.99 0.00 112,154.51

13 Nov 2012 CANTOR FITZGERALD AND CO CAD/CAN 0.0416 Nov 2012

23,800.000 1.001550 NHEG Local 15.544500 0.00 952.00 0.00 370,911.10
Base 15.520443 0.00 950.53 0.00 370,337.08

702925959 Total

42,500.000 Local 0.00 1,700.00 0.00 667,317.50
Base 0.00 1,698.20 0.00 666,608.99

828336958 SILVER WHEATON CORP COMMON STOCK NPV 02 Nov 2012 CITIGROUPGLOBAL MARKETS INC. CAD/CAN 0.0107 Nov 2012
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1,800.000 0.996450 NHHJ Local 39.952000 0.00 24.30 0.00 71,937.90
Base 40.094335 0.00 24.39 0.00 72,194.19

86828P954 SUPERIOR PLUS CORP COMMON STOCK NPV 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC CAD/CAN 0.0415 Nov 2012

7,500.000 1.000700 NHEG Local 9.603800 0.00 300.00 0.00 72,328.50
Base 9.597082 0.00 299.79 0.00 72,277.91

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC CAD/CAN 0.0415 Nov 2012

2,200.000 1.000050 NHEG Local 9.758300 0.00 88.00 0.00 21,556.26
Base 9.757812 0.00 88.00 0.00 21,555.18

12 Nov 2012 ITG CANADA CAD/CAN 0.0415 Nov 2012

1,200.000 1.000050 NHEG Local 9.785000 0.00 48.00 0.00 11,790.00
Base 9.784511 0.00 48.00 0.00 11,789.41

12 Nov 2012 J.P. MORGAN CLEARING CORP. CAD/CAN 0.0415 Nov 2012

6,700.000 1.000050 NHEG Local 9.765000 0.00 268.00 0.00 65,693.50
Base 9.764512 0.00 267.99 0.00 65,690.22

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC CAD/CAN 0.0416 Nov 2012

3,800.000 1.001550 NHEG Local 9.773300 0.00 152.00 0.00 37,290.54
Base 9.758175 0.00 151.76 0.00 37,232.83

16 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC CAD/CAN 0.0421 Nov 2012

4,500.000 1.002800 NHEG Local 9.420100 0.00 180.00 0.00 42,570.45
Base 9.393797 0.00 179.50 0.00 42,451.59

19 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC CAD/CAN 0.0422 Nov 2012

4,500.000 0.996350 NHEG Local 9.771500 0.00 180.00 0.00 44,151.75
Base 9.807297 0.00 180.66 0.00 44,313.49

20 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC CAD/CAN 0.0423 Nov 2012

7,400.000 0.996950 NHEG Local 9.852300 0.00 296.00 0.00 73,203.02
Base 9.882441 0.00 296.91 0.00 73,426.97

21 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC CAD/CAN 0.0426 Nov 2012

2,800.000 0.998050 NHEG Local 9.847000 0.00 112.00 0.00 27,683.60
Base 9.866239 0.00 112.22 0.00 27,737.69
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26 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC CAD/CAN 0.0429 Nov 2012

5,200.000 0.994950 NHEG Local 9.933300 0.00 208.00 0.00 51,861.16
Base 9.983718 0.00 209.06 0.00 52,124.39

27 Nov 2012 ITG CANADA CAD/CAN 0.0430 Nov 2012

14,300.000 0.993650 NHEG Local 10.111000 0.00 572.00 0.00 145,159.30
Base 10.175615 0.00 575.66 0.00 146,086.95

27 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC CAD/CAN 0.0430 Nov 2012

1,700.000 0.993650 NHEG Local 10.108000 0.00 68.00 0.00 17,251.60
Base 10.172596 0.00 68.43 0.00 17,361.85

86828P954 Total

61,800.000 Local 0.00 2,472.00 0.00 610,539.68
Base 0.00 2,477.98 0.00 612,048.48

89353D958 TRANSCANADA CORP COMMON STOCK NPV 31 Oct 2012 12 AUTREPAT-DIV RE CAD/CAN12 Nov 2012

574.000 0.999500 NHHP Local 45.303135 0.00 0.00 0.00 26,004.00
Base 45.325798 0.00 0.00 0.00 26,017.02

91911K953 VALEANT PHARMACEUTICALS INTE COMMON STOCK NPV 01 Oct 2012 G TRADE SERVICES LTD CAD/CAN 0.0304 Oct 2012

30,000.000 0.982700 NHHP Local 55.528800 0.00 900.00 0.00 1,666,764.00
Base 56.506360 0.00 915.84 0.00 1,696,106.64

02 Oct 2012 G TRADE SERVICES LTD CAD/CAN 0.0305 Oct 2012

21,000.000 0.982800 NHHP Local 54.961700 0.00 630.00 0.00 1,154,825.70
Base 55.923586 0.00 641.03 0.00 1,175,036.32

04 Oct 2012 G TRADE SERVICES LTD CAD/CAN 0.0310 Oct 2012

7,500.000 0.982150 NHHP Local 55.729600 0.00 225.00 0.00 418,197.00
Base 56.742453 0.00 229.09 0.00 425,797.49

05 Oct 2012 1 G TRADE SERVICES LTD CAD/CAN 0.0312 Oct 2012

7,700.000 0.976350 NHHP Local 55.477300 0.00 231.00 0.00 427,406.21
Base 56.821119 0.00 236.60 0.00 437,759.22

09 Oct 2012 G TRADE SERVICES LTD CAD/CAN 0.0312 Oct 2012
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12,600.000 0.978750 NHHP Local 54.678600 0.00 378.00 0.00 689,328.36
Base 55.865747 0.00 386.21 0.00 704,294.62

10 Oct 2012 G TRADE SERVICES LTD CAD/CAN 0.0315 Oct 2012

16,752.000 0.978650 NHHP Local 54.450900 0.00 502.56 0.00 912,664.04
Base 55.638788 0.00 513.52 0.00 932,574.51

91911K953 Total

95,552.000 Local 0.00 2,866.56 0.00 5,269,185.31
Base 0.00 2,922.29 0.00 5,371,568.80

98462Y951 YAMANA GOLD INC COMMON STOCK NPV 02 Nov 2012 CITIGROUPGLOBAL MARKETS INC. CAD/CAN 0.0107 Nov 2012

2,500.000 0.996450 NHHJ Local 19.430000 0.00 33.75 0.00 48,608.75
Base 19.499222 0.00 33.87 0.00 48,781.93

CANADIAN DOLLAR  Total

279,296.000 0.00

0.00

9,779.06

9,864.98

0.00

0.00

8,850,173.06

8,970,018.80

Local

Base

DANISH KRONE

544956907 ROYAL UNIBREW A/S COMMON STOCK DKK10. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK2 0.0402 Nov 2012

430.000 5.748050 NHEH Local 463.528907 0.00 99.66 0.00 199,417.09
Base 80.641071 0.00 17.34 0.00 34,693.00

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK2 0.0405 Nov 2012

1,163.000 5.756600 NHEH Local 458.822201 0.00 266.81 0.00 533,877.03
Base 79.703679 0.00 46.35 0.00 92,741.73

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK2 0.0406 Nov 2012

600.000 5.766250 NHEH Local 459.358700 0.00 137.81 0.00 275,753.03
Base 79.663334 0.00 23.90 0.00 47,821.90

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK2 0.0407 Nov 2012

988.000 5.807200 NHEH Local 464.246204 0.00 229.34 0.00 458,904.59
Base 79.943209 0.00 39.49 0.00 79,023.38

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK2 0.0408 Nov 2012
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322.000 5.831850 NHEH Local 465.823800 0.00 75.00 0.00 150,070.26
Base 79.875820 0.00 12.86 0.00 25,732.87

544956907 Total

3,503.000 Local 0.00 808.62 0.00 1,618,022.00
Base 0.00 139.94 0.00 280,012.88

ACI04G724 COLOPLAST B COMMON STOCK DKK1. 19 Dec 2012 STOCKSPLIT NON CASH DKK/DK227 Dec 2012

2,500.000 5.912950 NHHJ Local 235.225152 0.00 0.00 0.00 588,062.88
Base 39.781352 0.00 0.00 0.00 99,453.38

DANISH KRONE  Total

6,003.000 0.00

0.00

808.62

139.94

0.00

0.00

2,206,084.88

379,466.26

Local

Base

EURO CURRENCY

BELGIUM

988USA909 AEDIFICA SA SUBSC RTS EXP 03DEC12 19 Nov 2012 RIGHTS ISSUE (NON CASH) EUR/BE522 Nov 2012

7,700.000 0.780884 NHEG Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B18S7K907 THROMBOGENICS NV COMMON STOCK 11 Oct 2012 DIRECT ACCESS PARTNERS, LLC EUR/BE5 0.0716 Oct 2012

14,800.000 0.772618 NHEG Local 35.130800 0.00 831.90 0.00 520,767.74
Base 45.469818 0.00 1,076.73 0.00 674,030.04

BELGIUM Total
22,500.000 0.00

0.00 1,076.73

831.90

0.00

0.00 520,767.74

674,030.04

Local

Base

FRANCE

421539008 CIE GENERALE DE GEOPHYSIQUE COMMON STOCK EUR.4 12 Oct 2012 RIGHTS EXERCISED EUR/FR423 Oct 2012

2,056.000 0.772618 NHHJ Local 17.000000 0.00 0.00 0.00 34,952.00
Base 22.003111 0.00 0.00 0.00 45,238.41

430978007 TOTAL GABON COMMON STOCK USD17.09 Nov 2012 UBS AG EUR/FR4 0.7514 Nov 2012
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147.000 0.786473 NHEG Local 370.788231 0.00 87.21 0.00 54,593.08
Base 471.457038 0.00 110.89 0.00 69,415.07

12 Nov 2012 UBS AG EUR/FR4 0.7615 Nov 2012

311.000 0.786720 NHEG Local 375.793987 0.00 187.00 0.00 117,058.93
Base 477.671836 0.00 237.70 0.00 148,793.64

13 Nov 2012 UBS AG EUR/FR4 0.7716 Nov 2012

195.000 0.786720 NHEG Local 378.364103 0.00 118.05 0.00 73,899.05
Base 480.938711 0.00 150.05 0.00 93,933.10

14 Nov 2012 UBS AG EUR/FR4 0.7719 Nov 2012

75.000 0.784868 NHEG Local 379.468533 0.00 45.54 0.00 28,505.68
Base 483.480704 0.00 58.02 0.00 36,319.08

430978007 Total

728.000 Local 0.00 437.80 0.00 274,056.74
Base 0.00 556.66 0.00 348,460.89

730968906 BNP PARIBAS COMMON STOCK EUR2. 02 Nov 2012 LOOP CAPITAL MARKETS LLC EUR/FR4 0.0307 Nov 2012

6,585.000 0.778513 NHHJ Local 38.986800 0.00 128.36 513.46 257,369.90
Base 50.078547 0.00 164.88 659.54 330,591.65

730968906 BNP PARIBAS COMMON STOCK EUR2. 13 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/FR4 0.0418 Dec 2012

40,668.000 0.764731 NHEB Local 43.207800 0.00 1,230.02 3,514.35 1,761,919.18
Base 56.500652 0.00 1,608.43 4,595.54 2,303,972.48

14 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/FR4 0.0419 Dec 2012

32,112.000 0.761325 NHEB Local 43.438500 0.00 976.43 2,789.79 1,398,663.33
Base 57.056448 0.00 1,282.54 3,664.39 1,837,143.57

730968906 Total

79,365.000 Local 0.00 2,334.81 6,817.60 3,417,952.41
Base 0.00 3,055.85 8,919.47 4,471,707.70

B0C2CQ902 GDF SUEZ COMMON STOCK EUR1. 15 Oct 2012 AUTREPAT-STK/$ DIV EUR/FR4

2,542.000 0.773036 NHHJ Local 0.830000 0.00 0.00 0.00 2,109.86
Base 1.073689 0.00 0.00 0.00 2,729.33
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15 Oct 2012 AUTREPAT-STK/$ DIV EUR/FR4CANCEL

-2,542.000 0.773036 NHHJ Local 0.830000 0.00 0.00 0.00 -2,109.86
Base 1.073689 0.00 0.00 0.00 -2,729.33

15 Oct 2012 AUTREPAT-STK/$ DIV EUR/FR4

2,542.000 0.772201 NHHJ Local 16.860000 0.00 0.00 0.00 42,858.12
Base 21.833694 0.00 0.00 0.00 55,501.26

15 Oct 2012 AUTREPAT-STK/$ DIV EUR/FR4CANCEL

-2,542.000 0.772201 NHHJ Local 16.860000 0.00 0.00 0.00 -42,858.12
Base 21.833694 0.00 0.00 0.00 -55,501.26

15 Oct 2012 AUTREPAT-STK/$ DIV EUR/FR425 Oct 2012

81.000 0.772201 NHHJ Local 16.860000 0.00 0.00 0.00 1,365.66
Base 21.833694 0.00 0.00 0.00 1,768.54

15 Oct 2012 AUTREPAT-STK/$ DIV EUR/FR425 Oct 2012

2,461.000 0.772201 NHHJ Local 16.860000 0.00 0.00 0.00 41,492.46
Base 21.833694 0.00 0.00 0.00 53,732.72

B0C2CQ902 Total

2,542.000 Local 0.00 0.00 0.00 42,858.12
Base 0.00 0.00 0.00 55,501.26

B188LG904 AKKA TECHNOLOGIES COMMON STOCK EUR1. 08 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0111 Oct 2012

200.000 0.770654 NHHV Local 22.343500 0.00 2.23 0.00 4,470.93
Base 28.992907 0.00 2.89 0.00 5,801.48

09 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0112 Oct 2012

100.000 0.776639 NHHV Local 22.334400 0.00 1.12 0.00 2,234.56
Base 28.757763 0.00 1.44 0.00 2,877.22

10 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0115 Oct 2012

100.000 0.775976 NHHV Local 22.180400 0.00 1.11 0.00 2,219.15
Base 28.583874 0.00 1.43 0.00 2,859.82

11 Oct 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR4 0.0116 Oct 2012

3,800.000 0.773156 NHHV Local 22.215400 0.00 33.77 0.00 84,452.29
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Base 28.733399 0.00 43.68 0.00 109,230.60

11 Oct 2012 MERRILL LYNCH INTERNATIONAL EUR/FR4 0.0116 Oct 2012

200.000 0.773156 NHHV Local 22.160600 0.00 1.77 0.00 4,433.89
Base 28.662521 0.00 2.29 0.00 5,734.79

12 Oct 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0117 Oct 2012

1,300.000 0.772499 NHHV Local 22.518000 0.00 14.64 0.00 29,288.04
Base 29.149552 0.00 18.95 0.00 37,913.37

15 Oct 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0118 Oct 2012

600.000 0.772201 NHHV Local 22.675600 0.00 6.80 0.00 13,612.16
Base 29.364893 0.00 8.81 0.00 17,627.74

16 Oct 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0219 Oct 2012

800.000 0.767283 NHHV Local 23.444000 0.00 9.38 0.00 18,764.58
Base 30.554567 0.00 12.22 0.00 24,455.88

17 Oct 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0222 Oct 2012

400.000 0.761499 NHHV Local 24.208900 0.00 4.84 0.00 9,688.40
Base 31.791112 0.00 6.36 0.00 12,722.80

18 Oct 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0223 Oct 2012

1,100.000 0.762864 NHHV Local 24.060500 0.00 13.23 0.00 26,479.78
Base 31.539698 0.00 17.34 0.00 34,711.01

19 Oct 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0224 Oct 2012

800.000 0.767931 NHHV Local 23.468700 0.00 9.39 0.00 18,784.35
Base 30.560949 0.00 12.23 0.00 24,460.99

22 Oct 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0225 Oct 2012

700.000 0.765521 NHHV Local 23.078500 0.00 8.08 0.00 16,163.03
Base 30.147442 0.00 10.55 0.00 21,113.76

B188LG904 Total

10,100.000 Local 0.00 106.36 0.00 230,591.16
Base 0.00 138.19 0.00 299,509.46
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FRANCE Total
94,791.000 0.00

0.00 3,750.70

2,878.97

8,919.47

6,817.60 4,000,410.43

5,220,417.72

Local

Base

GERMANY

432553907 COMMERZBANK AG COMMON STOCK NPV 02 Nov 2012 LOOP CAPITAL MARKETS LLC EUR/DE506 Nov 2012

1,948.000 0.778513 NHHJ Local 1.527998 0.00 1.49 0.00 2,978.03
Base 1.962714 0.00 1.91 0.00 3,825.28

459858908 CONTINENTAL AG COMMON STOCK NPV 02 Nov 2012 LOOP CAPITAL MARKETS LLC EUR/DE5 0.0506 Nov 2012

2,193.000 0.778513 NHHJ Local 77.866402 0.00 85.38 0.00 170,846.40
Base 100.019399 0.00 109.67 0.00 219,452.21

471762906 RHOEN KLINIKUM AG COMMON STOCK 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE5 0.0101 Nov 2012

659.000 0.770535 NHEH Local 15.065903 0.00 4.96 0.00 9,933.39
Base 19.552523 0.00 6.44 0.00 12,891.55

523148906 ALLIANZ SE REG COMMON STOCK NPV 02 Nov 2012 LOOP CAPITAL MARKETS LLC EUR/DE5 0.0606 Nov 2012

4,438.000 0.778513 NHHJ Local 96.070500 0.00 213.18 0.00 426,574.06
Base 123.402564 0.00 273.83 0.00 547,934.41

547055905 JENOPTIK AG COMMON STOCK 08 Oct 2012 DEUTSCHE BANK SECURITIES INC EUR/DE511 Oct 2012

1,030.000 0.770654 NHHV Local 6.359602 0.00 2.62 0.00 6,553.01
Base 8.252214 0.00 3.40 0.00 8,503.18

09 Oct 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/DE512 Oct 2012

31,504.000 0.776639 NHHV Local 6.292700 0.00 79.30 0.00 198,324.52
Base 8.102477 0.00 102.11 0.00 255,362.56

09 Oct 2012 DEUTSCHE BANK SECURITIES INC EUR/DE512 Oct 2012

1,766.000 0.776639 NHHV Local 6.323103 0.00 4.46 0.00 11,171.06
Base 8.141624 0.00 5.74 0.00 14,383.85

10 Oct 2012 CITIGROUPGLOBAL MARKETS LIMITED EUR/DE515 Oct 2012

5,500.000 0.775976 NHHV Local 6.323000 0.00 17.39 0.00 34,793.89
Base 8.148448 0.00 22.41 0.00 44,838.87

Prepared by State StreetPage 181



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

11 Oct 2012 CITIGROUPGLOBAL MARKETS LIMITED EUR/DE516 Oct 2012

16,400.000 0.773156 NHHV Local 6.383000 0.00 52.34 0.00 104,733.54
Base 8.255772 0.00 67.70 0.00 135,462.36

12 Oct 2012 CITIGROUPGLOBAL MARKETS LIMITED EUR/DE517 Oct 2012

4,200.000 0.772499 NHHV Local 6.498000 0.00 13.65 0.00 27,305.25
Base 8.411661 0.00 17.67 0.00 35,346.65

17 Oct 2012 CITIGROUPGLOBAL MARKETS LIMITED EUR/DE522 Oct 2012

6,300.000 0.761499 NHHV Local 6.896000 0.00 21.72 0.00 43,466.52
Base 9.055823 0.00 28.52 0.00 57,080.21

18 Oct 2012 CITIGROUPGLOBAL MARKETS LIMITED EUR/DE523 Oct 2012

6,951.000 0.762864 NHHV Local 6.780400 0.00 23.57 0.00 47,154.13
Base 8.888085 0.00 30.90 0.00 61,811.97

19 Oct 2012 CITIGROUPGLOBAL MARKETS LIMITED EUR/DE523 Oct 2012

5,749.000 0.767931 NHHV Local 6.798000 0.00 19.54 0.00 39,101.24
Base 8.852358 0.00 25.44 0.00 50,917.65

22 Oct 2012 CITIGROUPGLOBAL MARKETS LIMITED EUR/DE524 Oct 2012

6,300.000 0.765521 NHHV Local 6.874700 0.00 21.66 0.00 43,332.27
Base 8.980420 0.00 28.29 0.00 56,604.94

23 Oct 2012 CITIGROUPGLOBAL MARKETS LIMITED EUR/DE525 Oct 2012

12,500.000 0.770891 NHHV Local 6.706100 0.00 41.91 0.00 83,868.16
Base 8.699155 0.00 54.37 0.00 108,793.80

547055905 Total

98,200.000 Local 0.00 298.16 0.00 639,803.59
Base 0.00 386.55 0.00 829,106.04

575602909 BAYERISCHE MOTOREN WERKE AG COMMON STOCK EUR1. 02 Nov 2012 LOOP CAPITAL MARKETS LLC EUR/DE5 0.0406 Nov 2012

444.000 0.778513 NHHJ Local 63.670090 0.00 14.13 0.00 28,283.65
Base 81.784235 0.00 18.15 0.00 36,330.35

B0LNHP903 TIPP24 SE COMMON STOCK NPV 09 Nov 2012 UBS AG EUR/DE5 0.0813 Nov 2012
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2,000.000 0.786473 NHEG Local 38.473100 0.00 123.11 0.00 77,069.31
Base 48.918526 0.00 156.53 0.00 97,993.59

12 Nov 2012 UBS AG EUR/DE5 0.0815 Nov 2012

1,300.000 0.786720 NHEG Local 38.413500 0.00 79.90 0.00 50,017.45
Base 48.827410 0.00 101.56 0.00 63,577.19

13 Nov 2012 UBS AG EUR/DE5 0.0815 Nov 2012

5,600.000 0.786720 NHEG Local 38.284000 0.00 343.02 0.00 214,733.42
Base 48.662803 0.00 436.01 0.00 272,947.71

14 Nov 2012 UBS AG EUR/DE5 0.0816 Nov 2012

1,700.000 0.784868 NHEG Local 37.390200 0.00 101.70 0.00 63,665.04
Base 47.638839 0.00 129.58 0.00 81,115.60

15 Nov 2012 UBS AG EUR/DE5 0.0719 Nov 2012

1,100.000 0.782320 NHEG Local 36.465200 0.00 64.18 0.00 40,175.90
Base 46.611617 0.00 82.04 0.00 51,354.82

16 Nov 2012 UBS AG EUR/DE5 0.0720 Nov 2012

1,000.000 0.786380 NHEG Local 36.531900 0.00 58.45 0.00 36,590.35
Base 46.455785 0.00 74.33 0.00 46,530.11

19 Nov 2012 UBS AG EUR/DE5 0.0821 Nov 2012

400.000 0.780884 NHEG Local 37.016800 0.00 23.69 0.00 14,830.41
Base 47.403712 0.00 30.34 0.00 18,991.82

20 Nov 2012 UBS AG EUR/DE5 0.0822 Nov 2012

500.000 0.781097 NHEG Local 37.026900 0.00 29.62 0.00 18,543.07
Base 47.403716 0.00 37.92 0.00 23,739.78

B0LNHP903 Total

13,600.000 Local 0.00 823.67 0.00 515,624.95
Base 0.00 1,048.31 0.00 656,250.62

GERMANY Total
121,482.000 0.00

0.00 1,844.86

1,440.97

0.00

0.00 1,794,044.07

2,305,790.46

Local

Base
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IRELAND

418224002 CRH PLC COMMON STOCK EUR.3204 Oct 2012 AUTREPAT-STK/$ DIV EUR/GBB19 Oct 2012

329.000 0.768935 NHHJ Local 14.298996 0.00 0.00 0.00 4,704.37
Base 18.595845 0.00 0.00 0.00 6,118.03

430550905 ELAN CORP PLC COMMON STOCK EUR.0506 Nov 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/GBB 0.0109 Nov 2012

26,289.000 0.780153 NHEB Local 8.633300 0.00 158.87 2,270.86 229,390.55
Base 11.066163 0.00 203.64 2,910.79 294,032.77

07 Nov 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/GBB 0.0112 Nov 2012

40,154.000 0.783760 NHEB Local 8.469400 0.00 238.06 3,402.05 343,720.40
Base 10.806114 0.00 303.74 4,340.67 438,553.13

07 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/GBB 0.0112 Nov 2012

41,448.000 0.783760 NHEB Local 8.538700 0.00 424.69 3,540.37 357,877.10
Base 10.894534 0.00 541.86 4,517.16 456,615.67

08 Nov 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/GBB 0.0113 Nov 2012

24,799.000 0.784929 NHEB Local 8.393700 0.00 145.71 2,082.80 210,383.88
Base 10.693579 0.00 185.63 2,653.49 268,029.18

21 Dec 2012 SPINOFF NON CASH EUR/GBB

331,610.000 0.794156 NHEB Local 8.991235 0.00 0.00 0.00 2,981,583.63
Base 11.321747 0.00 0.00 0.00 3,754,404.89

21 Dec 2012 SPINOFF NON CASH EUR/GBBCANCEL

-331,610.000 0.794156 NHEB Local 8.991235 0.00 0.00 0.00 -2,981,583.63
Base 11.321747 0.00 0.00 0.00 -3,754,404.89

430550905 ELAN CORP PLC COMMON STOCK EUR.0521 Dec 2012 SPINOFF NON CASH EUR/GBB

14,299.000 0.712244 NHHJ Local 7.452695 0.00 0.00 0.00 106,566.10
Base 10.463678 0.00 0.00 0.00 149,620.15

21 Dec 2012 SPINOFF NON CASH EUR/GBBCANCEL

-14,299.000 0.712244 NHHJ Local 7.452695 0.00 0.00 0.00 -106,566.10
Base 10.463678 0.00 0.00 0.00 -149,620.15
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430550905 ELAN CORP PLC COMMON STOCK EUR.0521 Dec 2012 6 SPINOFF NON CASH USD/GBB27 Dec 2012

331,610.000 0.794156 NHEB Local 8.991235 0.00 0.00 0.00 2,981,583.63
Base 11.321747 0.00 0.00 0.00 3,754,404.89

430550905 ELAN CORP PLC COMMON STOCK EUR.0521 Dec 2012 6 SPINOFF NON CASH USD/GBB27 Dec 2012

14,299.000 0.712244 NHHJ Local 7.452695 0.00 0.00 0.00 106,566.10
Base 10.463678 0.00 0.00 0.00 149,620.15

430550905 Total

478,599.000 Local 0.00 967.33 11,296.08 4,229,521.66
Base 0.00 1,234.87 14,422.11 5,361,255.79

B1RR82907 SMURFIT KAPPA GROUP PLC COMMON STOCK EUR. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/GBB 0.0102 Nov 2012

6,473.000 0.770535 NHEH Local 8.328600 0.00 26.96 540.63 54,478.62
Base 10.808854 0.00 34.99 701.63 70,702.33

31 Oct 2012 DAVY STOCKBROKERS EUR/GBB 0.0105 Nov 2012

71,776.000 0.771724 NHEH Local 8.365000 0.00 600.41 6,005.31 607,011.96
Base 10.839367 0.00 778.01 7,781.68 786,566.13

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/GBB 0.0105 Nov 2012

1,625.000 0.771724 NHEH Local 8.397200 0.00 6.82 137.77 13,790.04
Base 10.881092 0.00 8.84 178.52 17,869.13

B1RR82907 Total

79,874.000 Local 0.00 634.19 6,683.71 675,280.62
Base 0.00 821.84 8,661.83 875,137.59

IRELAND Total
558,802.000 0.00

0.00 2,056.71

1,601.52

23,083.94

17,979.79 4,909,506.65

6,242,511.41

Local

Base

ITALY

574852901 FIAT SPA COMMON STOCK EUR3.502 Nov 2012 LOOP CAPITAL MARKETS LLC EUR/IT407 Nov 2012

15,069.000 0.778513 NHHJ Local 3.742000 0.00 28.19 0.00 56,416.39
Base 4.806599 0.00 36.21 0.00 72,466.86
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759800907 HERA SPA COMMON STOCK EUR1. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT402 Nov 2012

24,036.000 0.770535 NHEH Local 1.288600 0.00 15.48 0.00 30,988.27
Base 1.672345 0.00 20.09 0.00 40,216.56

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT406 Nov 2012

8,119.000 0.771724 NHEH Local 1.294100 0.00 5.25 0.00 10,512.05
Base 1.676895 0.00 6.80 0.00 13,621.51

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT406 Nov 2012

15,178.000 0.772977 NHEH Local 1.311100 0.00 9.95 0.00 19,909.83
Base 1.696169 0.00 12.87 0.00 25,757.34

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT407 Nov 2012

18,271.000 0.778513 NHEH Local 1.314500 0.00 12.01 0.00 24,029.24
Base 1.688475 0.00 15.43 0.00 30,865.56

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT408 Nov 2012

30,362.000 0.781830 NHEH Local 1.294800 0.00 19.65 0.00 39,332.37
Base 1.656115 0.00 25.13 0.00 50,308.08

759800907 Total

95,966.000 Local 0.00 62.34 0.00 124,771.76
Base 0.00 80.32 0.00 160,769.05

774470900 SORIN SPA COMMON STOCK EUR1. 14 Dec 2012 1 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT420 Dec 2012

34,500.000 0.761325 NHEB Local 1.665400 0.00 68.95 0.00 57,525.25
Base 2.187502 0.00 90.57 0.00 75,559.39

14 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/IT419 Dec 2012

3,878.000 0.761325 NHEB Local 1.657600 0.00 9.64 0.00 6,437.81
Base 2.177257 0.00 12.66 0.00 8,456.06

17 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/IT420 Dec 2012

30,182.000 0.759359 NHEB Local 1.675100 0.00 75.84 0.00 50,633.71
Base 2.205939 0.00 99.87 0.00 66,679.54

17 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT420 Dec 2012

1,077.000 0.759359 NHEB Local 1.679500 0.00 2.17 0.00 1,810.99
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Base 2.211734 0.00 2.86 0.00 2,384.89

18 Dec 2012 6 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/IT427 Dec 2012

57,560.000 0.756258 NHEB Local 1.679700 0.00 145.03 0.00 96,828.56
Base 2.221067 0.00 191.77 0.00 128,036.41

19 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/IT427 Dec 2012

11,500.000 0.754831 NHEB Local 1.680000 0.00 28.98 0.00 19,348.98
Base 2.225664 0.00 38.39 0.00 25,633.53

20 Dec 2012 6 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/IT4OPEN

85,100.000 0.756115 NHEB Local 1.679800 0.00 214.43 0.00 143,165.41
Base 2.221620 0.00 283.59 0.00 189,343.43

21 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/IT4OPEN

75,900.000 0.759532 NHEB Local 1.678200 0.00 191.06 0.00 127,566.44
Base 2.209518 0.00 251.55 0.00 167,954.00

27 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT4OPEN

39,100.000 0.756001 NHEB Local 1.702600 0.00 79.89 0.00 66,651.55
Base 2.252113 0.00 105.67 0.00 88,163.31

27 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/IT4OPEN

16,100.000 0.756001 NHEB Local 1.693800 0.00 40.91 0.00 27,311.09
Base 2.240473 0.00 54.11 0.00 36,125.73

28 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT4OPEN

36,800.000 0.756458 NHEB Local 1.689600 0.00 74.61 0.00 62,251.89
Base 2.233567 0.00 98.63 0.00 82,293.91

774470900 Total

391,697.000 Local 0.00 931.51 0.00 659,531.68
Base 0.00 1,229.67 0.00 870,630.20

B0DJNG904 FINMECCANICA SPA COMMON STOCK EUR4.430 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT402 Nov 2012

152,468.000 0.770535 NHEH Local 3.777300 0.00 287.96 0.00 576,205.34
Base 4.902178 0.00 373.71 0.00 747,799.05
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ITALY Total
655,200.000 0.00

0.00 1,719.91

1,310.00

0.00

0.00 1,416,925.17

1,851,665.16

Local

Base

NETHERLANDS

492928007 CORIO NV REIT EUR10. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/NL5 0.0202 Nov 2012

7,644.000 0.770535 NHEH Local 34.384100 0.00 131.42 0.00 262,963.48
Base 44.623671 0.00 170.56 0.00 341,273.89

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/NL5 0.0205 Nov 2012

2,498.000 0.771724 NHEH Local 34.636001 0.00 43.26 0.00 86,563.99
Base 44.881332 0.00 56.06 0.00 112,169.62

492928007 Total

10,142.000 Local 0.00 174.68 0.00 349,527.47
Base 0.00 226.62 0.00 453,443.51

545831901 AKZO NOBEL COMMON STOCK EUR2. 23 Nov 2012 AUTREPAT-STK/$ DIV EUR/NL523 Nov 2012

75.000 0.776096 NHHJ Local 41.778000 0.00 0.00 0.00 3,133.35
Base 53.830969 0.00 0.00 0.00 4,037.32

ACI02GTQ9 ASML HOLDING NV COMMON STOCK EUR.0926 Nov 2012 REVERSE SPLIT NON CASH EUR/NL529 Nov 2012

26,688.000 0.711213 NHHJ Local 30.161427 0.00 0.00 0.00 804,948.17
Base 42.408416 0.00 0.00 0.00 1,131,795.82

B156T5907 SBM OFFSHORE NV COMMON STOCK EUR.2513 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/NL5 0.0118 Dec 2012

18,759.000 0.764731 NHEB Local 9.049700 0.00 118.83 0.00 169,882.15
Base 11.833834 0.00 155.39 0.00 222,146.28

14 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/NL5 0.0119 Dec 2012

68,121.000 0.761325 NHEB Local 9.036800 0.00 430.92 0.00 616,026.77
Base 11.869832 0.00 566.01 0.00 809,150.85

B156T5907 Total

86,880.000 Local 0.00 549.75 0.00 785,908.92
Base 0.00 721.40 0.00 1,031,297.13
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B574ZG900 DELTA LLOYD NV COMMON STOCK 09 Oct 2012 NOMURA INTERNATIONAL PLC EUR/NL5 0.0112 Oct 2012

26,500.000 0.776639 NHHV Local 12.022400 0.00 159.30 0.00 318,752.90
Base 15.480036 0.00 205.11 0.00 410,426.08

10 Oct 2012 1 NOMURA INTERNATIONAL PLC EUR/NL5 0.0116 Oct 2012

75,000.000 0.775976 NHHV Local 12.035800 0.00 451.34 0.00 903,136.34
Base 15.510531 0.00 581.64 0.00 1,163,871.49

B574ZG900 Total

101,500.000 Local 0.00 610.64 0.00 1,221,889.24
Base 0.00 786.75 0.00 1,574,297.57

NETHERLANDS Total
225,285.000 0.00

0.00 1,734.77

1,335.07

0.00

0.00 3,165,407.15

4,194,871.35

Local

Base

SPAIN

537974909 OBRASCON HUARTE LAIN S.A. COMMON STOCK EUR.6 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES5 0.0102 Nov 2012

6,770.000 0.770535 NHEH Local 19.971100 0.00 67.60 0.00 135,271.95
Base 25.918485 0.00 87.73 0.00 175,555.88

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES5 0.0105 Nov 2012

8,961.000 0.771724 NHEH Local 20.389900 0.00 91.36 0.00 182,805.25
Base 26.421233 0.00 118.38 0.00 236,879.05

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES5 0.0106 Nov 2012

3,874.000 0.772977 NHEH Local 20.446500 0.00 39.61 0.00 79,249.35
Base 26.451628 0.00 51.24 0.00 102,524.85

537974909 Total

19,605.000 Local 0.00 198.57 0.00 397,326.55
Base 0.00 257.35 0.00 514,959.78

550190904 BANCO BILBAO VIZCAYA ARGENTA COMMON STOCK EUR.4924 Oct 2012 NEW TO ORD NON CASH EUR/ES524 Oct 2012

2,794.000 0.772499 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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566935904 REPSOL SA COMMON STOCK EUR1. 02 Nov 2012 G TRADE SERVICES LTD EUR/ES5 0.0107 Nov 2012

1,583.000 0.778513 NHHJ Local 15.614000 0.00 12.36 0.00 24,729.32
Base 20.056184 0.00 15.88 0.00 31,764.81

570594903 BANCO SANTANDER SA COMMON STOCK EUR.5 09 Nov 2012 NEW TO ORD NON CASH EUR/ES509 Nov 2012

8,921.000 0.761499 NHHJ Local 5.966000 0.00 0.00 0.00 53,222.69
Base 7.834547 0.00 0.00 0.00 69,892.00

921BCS909 CAIXABANK RIGHT 06 Dec 2012 RIGHTS ISSUE (NON CASH) EUR/ES506 Dec 2012

99,504.000 0.765228 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

921BQZ908 REPSOL SA RIGHT 27 Dec 2012 RIGHTS ISSUE (NON CASH) EUR/ES527 Dec 2012

14,291.000 0.756287 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

988GRK909 BANCO SANTANDER RTS EXP 31OCT12 17 Oct 2012 AUTREPAT-RTS ISSUED EUR/ES517 Oct 2012

858,265.000 0.761499 NHEB Local 0.157000 0.00 0.00 0.00 134,747.61
Base 0.206172 0.00 0.00 0.00 176,950.49

988GRK909 BANCO SANTANDER RTS EXP 31OCT12 17 Oct 2012 AUTREPAT-RTS ISSUED EUR/ES517 Oct 2012

338,998.000 0.761499 NHHJ Local 0.157000 0.00 0.00 0.00 53,222.69
Base 0.206172 0.00 0.00 0.00 69,892.00

988GRK909 Total

1,197,263.000 Local 0.00 0.00 0.00 187,970.30
Base 0.00 0.00 0.00 246,842.49

988HFA902 BANCO BILBAO VIZCAYA RTS 15OCT12 01 Oct 2012 RIGHTS ISSUE (NON CASH) EUR/ES501 Oct 2012

178,831.000 0.777303 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B03851902 FERROVIAL SA COMMON STOCK EUR.2 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES5 0.0102 Nov 2012

17,439.000 0.770535 NHEH Local 10.758900 0.00 93.81 0.00 187,718.27
Base 13.962896 0.00 121.75 0.00 243,620.69
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31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES5 0.0105 Nov 2012

32,968.000 0.771724 NHEH Local 10.903500 0.00 179.73 0.00 359,646.32
Base 14.128756 0.00 232.89 0.00 466,029.72

B03851902 Total

50,407.000 Local 0.00 273.54 0.00 547,364.59
Base 0.00 354.64 0.00 709,650.41

B0BV6K909 BANCO POPULAR ESPANOL COMMON STOCK EUR.1 06 Dec 2012 NEW TO ORD NON CASH EUR/ES506 Dec 2012

177,153.000 0.726691 NHHJ Local 1.311956 0.00 0.00 0.00 232,416.95
Base 1.805382 0.00 0.00 0.00 319,828.91

B175SV901 DURO FELGUERA SA COMMON STOCK EUR.5 11 Oct 2012 2 NOMURA INTERNATIONAL PLC EUR/ES518 Oct 2012

8,397.000 0.773156 NHHV Local 4.597600 0.00 19.30 0.00 38,625.35
Base 5.946536 0.00 24.96 0.00 49,958.03

12 Oct 2012 MORGAN STANLEY CO INCORPORATED EUR/ES517 Oct 2012

5,000.000 0.772499 NHHV Local 4.613900 0.00 9.23 0.00 23,078.73
Base 5.972694 0.00 11.95 0.00 29,875.42

15 Oct 2012 NOMURA INTERNATIONAL PLC EUR/ES518 Oct 2012

4,279.000 0.772201 NHHV Local 4.580000 0.00 9.80 0.00 19,607.62
Base 5.931098 0.00 12.69 0.00 25,391.86

16 Oct 2012 NOMURA INTERNATIONAL PLC EUR/ES519 Oct 2012

662.000 0.767283 NHHV Local 4.595000 0.00 1.52 0.00 3,043.41
Base 5.988664 0.00 1.98 0.00 3,966.48

17 Oct 2012 NOMURA INTERNATIONAL PLC EUR/ES522 Oct 2012

610.000 0.761499 NHHV Local 4.637410 0.00 1.41 0.00 2,830.23
Base 6.089844 0.00 1.85 0.00 3,716.66

19 Oct 2012 NOMURA INTERNATIONAL PLC EUR/ES524 Oct 2012

1,480.000 0.767931 NHHV Local 4.640000 0.00 3.43 0.00 6,870.63
Base 6.042210 0.00 4.47 0.00 8,946.94

23 Oct 2012 NOMURA INTERNATIONAL PLC EUR/ES526 Oct 2012
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6,069.000 0.770891 NHHV Local 4.568400 0.00 13.86 0.00 27,739.48
Base 5.926130 0.00 17.98 0.00 35,983.66

24 Oct 2012 NOMURA INTERNATIONAL PLC EUR/ES529 Oct 2012

4,124.000 0.772499 NHHV Local 4.530000 0.00 9.34 0.00 18,691.06
Base 5.864085 0.00 12.09 0.00 24,195.58

25 Oct 2012 NOMURA INTERNATIONAL PLC EUR/ES530 Oct 2012

10.000 0.771784 NHHV Local 4.620000 0.00 0.02 0.00 46.22
Base 5.986131 0.00 0.03 0.00 59.89

29 Oct 2012 NOMURA INTERNATIONAL PLC EUR/ES501 Nov 2012

3,105.000 0.774893 NHHV Local 4.618500 0.00 7.17 0.00 14,347.61
Base 5.960178 0.00 9.25 0.00 18,515.60

30 Oct 2012 NOMURA INTERNATIONAL PLC EUR/ES502 Nov 2012

1,470.000 0.770535 NHHV Local 4.619600 0.00 3.40 0.00 6,794.21
Base 5.995315 0.00 4.41 0.00 8,817.52

31 Oct 2012 CAPITAL MARKETS EUR/ES5

3,670.000 0.771724 NHHV Local 4.652199 0.00 10.24 0.00 17,083.81
Base 6.028320 0.00 13.27 0.00 22,137.20

31 Oct 2012 CAPITAL MARKETS EUR/ES5CANCEL

-3,670.000 0.771724 NHHV Local 4.652199 0.00 -10.24 0.00 -17,083.81
Base 6.028320 0.00 -13.27 0.00 -22,137.20

31 Oct 2012 2 PERSHING LLC EUR/ES507 Nov 2012

3,670.000 0.771724 NHHV Local 4.652199 0.00 10.24 0.00 17,083.81
Base 6.028320 0.00 13.27 0.00 22,137.20

31 Oct 2012 PERSHING LLC EUR/ES5

3,670.000 0.771724 NHHV Local 4.652199 0.00 10.24 0.00 17,083.81
Base 6.028320 0.00 13.27 0.00 22,137.20

31 Oct 2012 PERSHING LLC EUR/ES5CANCEL

-3,670.000 0.771724 NHHV Local 4.652199 0.00 -10.24 0.00 -17,083.81
Base 6.028320 0.00 -13.27 0.00 -22,137.20
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16 Nov 2012 PERSHING LLC EUR/ES521 Nov 2012

1,026.000 0.786380 NHHV Local 4.906600 0.00 3.02 0.00 5,037.19
Base 6.239477 0.00 3.84 0.00 6,405.54

19 Nov 2012 PERSHING LLC EUR/ES522 Nov 2012

7,078.000 0.780884 NHHV Local 4.977399 0.00 21.14 0.00 35,251.17
Base 6.374057 0.00 27.07 0.00 45,142.65

20 Nov 2012 3 PERSHING LLC EUR/ES526 Nov 2012

6,280.000 0.780427 NHHV Local 4.978800 0.00 18.76 0.00 31,285.62
Base 6.379585 0.00 24.04 0.00 40,087.82

21 Nov 2012 PERSHING LLC EUR/ES526 Nov 2012

2,177.000 0.780275 NHHV Local 5.029900 0.00 6.57 0.00 10,956.66
Base 6.446317 0.00 8.42 0.00 14,042.05

26 Nov 2012 PERSHING LLC EUR/ES529 Nov 2012

5,244.000 0.771218 NHHV Local 4.983598 0.00 15.68 0.00 26,149.67
Base 6.461984 0.00 20.33 0.00 33,906.98

27 Nov 2012 PERSHING LLC EUR/ES530 Nov 2012

15,000.000 0.772857 NHHV Local 4.987900 0.00 44.89 0.00 74,863.39
Base 6.453846 0.00 58.08 0.00 96,865.77

28 Nov 2012 PERSHING LLC EUR/ES503 Dec 2012

26,310.000 0.773874 NHHV Local 4.940500 0.00 77.99 0.00 130,062.54
Base 6.384114 0.00 100.78 0.00 168,066.82

29 Nov 2012 PERSHING LLC EUR/ES504 Dec 2012

3,681.000 0.772022 NHHV Local 4.899800 0.00 10.82 0.00 18,046.98
Base 6.346710 0.00 14.02 0.00 23,376.25

30 Nov 2012 1 PERSHING LLC EUR/ES506 Dec 2012

19,770.000 0.768699 NHHV Local 4.892200 0.00 58.03 0.00 96,776.82
Base 6.364260 0.00 75.49 0.00 125,896.90

03 Dec 2012 PERSHING LLC EUR/ES506 Dec 2012

5,258.000 0.765345 NHHV Local 4.941999 0.00 15.59 0.00 26,000.62
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Base 6.457217 0.00 20.37 0.00 33,972.42

B175SV901 Total

130,700.000 Local 0.00 361.21 0.00 633,189.02
Base 0.00 467.37 0.00 819,328.04

B283W9907 CAIXABANK COMMON STOCK EUR1. 10 Oct 2012 NEW TO ORD NON CASH EUR/ES510 Oct 2012

2,030.000 0.775976 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B7GPD3902 BANCO BILBAO VIZCAYA ARGENTAR COMMON STOCK 19 Oct 2012 SUBSCRIPTION (NON CASH) EUR/ES522 Oct 2012

2,794.000 0.763825 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B84PJ0903 BANCO SANTANDER SA COMMON STOCK 06 Nov 2012 SUBSCRIPTION (NON CASH) EUR/ES506 Nov 2012

8,921.000 0.761499 NHHJ Local 5.966000 0.00 0.00 0.00 53,222.69
Base 7.834547 0.00 0.00 0.00 69,892.00

B8DPQM907 GRIFOLS SA RTS RTS EXP 12/12 11 Dec 2012 RIGHTS ISSUE (NON CASH) EUR/ES511 Dec 2012

231.000 0.773635 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

11 Dec 2012 RIGHTS ISSUE (NON CASH) EUR/ES511 Dec 2012

2,694.000 0.769290 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B8DPQM907 Total

2,925.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

B8DX86905 CAIXABANK SA COMMON STOCK 01 Oct 2012 SUBSCRIPTION (NON CASH) EUR/ES501 Oct 2012

2,030.000 0.777303 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B92LVT905 BANCO POPULAR ESPANOL COMMON STOCK 04 Dec 2012 RIGHTS SUBSCRIBED (NON CASH) EUR/ES505 Dec 2012

177,153.000 0.710887 NHHJ Local 0.910956 0.00 0.00 0.00 161,378.60
Base 1.281436 0.00 0.00 0.00 227,010.18
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B9310D907 CAIXABANK SA COMMON STOCK 28 Dec 2012 SUBSCRIPTION (NON CASH) EUR/ES528 Dec 2012

2,211.000 0.756287 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

SPAIN Total
2,079,116.000 0.00

0.00 1,095.24

845.68

0.00

0.00 2,290,820.71

3,009,168.62

Local

Base

EURO CURRENCY  Total

3,757,176.000 0.00

0.00

10,244.11

13,278.92

24,797.39

32,003.41

18,097,881.92

23,498,454.76

Local

Base

HONG KONG DOLLAR

616392908 NEW WORLD CHINA LAND LTD COMMON STOCK HKD.1 14 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

220,000.000 7.750050 NHEH Local 3.698200 0.00 813.60 879.09 815,296.69
Base 0.477184 0.00 104.98 113.43 105,198.89

17 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK119 Dec 2012

208,000.000 7.750150 NHEH Local 3.707600 0.00 771.18 833.70 772,785.68
Base 0.478391 0.00 99.51 107.57 99,712.35

18 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK120 Dec 2012

354,000.000 7.750050 NHEH Local 3.761600 0.00 1,331.61 1,438.53 1,334,376.54
Base 0.485365 0.00 171.82 185.62 172,176.51

19 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK121 Dec 2012

200,000.000 7.750050 NHEH Local 3.762800 0.00 752.56 813.21 754,125.77
Base 0.485519 0.00 97.10 104.93 97,305.92

20 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK127 Dec 2012

122,000.000 7.750050 NHEH Local 3.777200 0.00 460.82 497.86 461,777.08
Base 0.487378 0.00 59.46 64.24 59,583.75

616392908 Total

1,104,000.000 Local 0.00 4,129.77 4,462.39 4,138,361.76
Base 0.00 532.87 575.79 533,977.42
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619615008 CITIC PACIFIC LTD COMMON STOCK HKD.4 02 Nov 2012 ITG SECURITIES (HK) LTD HKD/HK106 Nov 2012

5,000.000 7.750050 NHIL Local 10.128000 0.00 25.32 55.05 50,720.37
Base 1.306830 0.00 3.27 7.10 6,544.52

624979001 DAH SING FINANCIAL HOLDINGS COMMON STOCK HKD2. 08 Oct 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK110 Oct 2012

10,000.000 7.752150 NHHV Local 28.015000 0.00 84.05 303.41 280,537.46
Base 3.613836 0.00 10.84 39.14 36,188.34

09 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK111 Oct 2012

12,200.000 7.752600 NHHV Local 28.521600 0.00 173.98 376.84 348,514.34
Base 3.678972 0.00 22.44 48.61 44,954.51

10 Oct 2012 UBS SECURITIES ASIA LTD HKD/HK112 Oct 2012

10,200.000 7.752600 NHHV Local 28.058000 0.00 143.10 309.90 286,644.60
Base 3.619173 0.00 18.46 39.98 36,974.00

11 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK115 Oct 2012

7,000.000 7.752350 NHHV Local 28.113300 0.00 98.40 212.74 197,104.24
Base 3.626423 0.00 12.69 27.44 25,425.10

12 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK116 Oct 2012

1,700.000 7.751850 NHHV Local 28.300000 0.00 24.06 52.85 48,186.91
Base 3.650741 0.00 3.10 6.82 6,216.18

15 Oct 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK117 Oct 2012

1,600.000 7.750950 NHHV Local 28.344100 0.00 22.68 49.63 45,422.87
Base 3.656855 0.00 2.93 6.40 5,860.30

16 Oct 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK118 Oct 2012

4,000.000 7.751300 NHHV Local 28.869500 0.00 57.74 125.23 115,660.97
Base 3.724472 0.00 7.45 16.15 14,921.49

17 Oct 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK119 Oct 2012

4,000.000 7.751550 NHHV Local 29.038300 0.00 58.08 126.29 116,337.57
Base 3.746128 0.00 7.49 16.29 15,008.30

18 Oct 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK122 Oct 2012
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8,000.000 7.750150 NHHV Local 29.061400 0.00 116.25 251.59 232,859.04
Base 3.749785 0.00 15.00 32.46 30,045.75

19 Oct 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK124 Oct 2012

3,100.000 7.750150 NHHV Local 28.971100 0.00 44.91 97.18 89,952.50
Base 3.738134 0.00 5.79 12.54 11,606.55

22 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK125 Oct 2012

9,300.000 7.750050 NHHV Local 28.684400 0.00 133.38 288.23 267,186.53
Base 3.701189 0.00 17.21 37.19 34,475.46

24 Oct 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK126 Oct 2012

5,200.000 7.750150 NHHV Local 29.307400 0.00 76.20 165.19 152,639.87
Base 3.781527 0.00 9.83 21.31 19,695.09

25 Oct 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK129 Oct 2012

3,600.000 7.750350 NHHV Local 29.129700 0.00 52.43 113.39 105,032.74
Base 3.758501 0.00 6.76 14.63 13,552.00

26 Oct 2012 MERRILL LYNCH INTERNATIONAL HKD/HK130 Oct 2012

8,100.000 7.750150 NHHV Local 29.093500 0.00 94.26 254.85 236,006.46
Base 3.753927 0.00 12.16 32.88 30,451.86

29 Oct 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK131 Oct 2012

2,800.000 7.750150 NHHV Local 29.050000 0.00 40.67 88.51 81,469.18
Base 3.748315 0.00 5.25 11.43 10,511.95

30 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK101 Nov 2012

2,000.000 7.750150 NHHV Local 29.076200 0.00 29.08 63.65 58,245.13
Base 3.751695 0.00 3.75 8.22 7,515.36

31 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK102 Nov 2012

9,500.000 7.750050 NHHV Local 29.369900 0.00 139.51 302.32 279,455.88
Base 3.789640 0.00 18.00 39.01 36,058.59

01 Nov 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Nov 2012

16,000.000 7.750050 NHHV Local 29.947400 0.00 239.58 518.33 479,916.31
Base 3.864156 0.00 30.91 66.88 61,924.29
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02 Nov 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK106 Nov 2012

21,400.000 7.750050 NHHV Local 30.498200 0.00 326.33 705.21 653,693.02
Base 3.935226 0.00 42.11 90.99 84,346.94

05 Nov 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK107 Nov 2012

12,000.000 7.750050 NHHV Local 30.385200 0.00 182.31 394.17 365,198.88
Base 3.920646 0.00 23.52 50.86 47,122.13

06 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK108 Nov 2012

5,000.000 7.750350 NHHV Local 30.235000 0.00 75.59 164.10 151,414.69
Base 3.901114 0.00 9.75 21.18 19,536.50

07 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK109 Nov 2012

4,000.000 7.750550 NHHV Local 30.288900 0.00 60.58 131.69 121,347.87
Base 3.907968 0.00 7.82 16.99 15,656.68

08 Nov 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK112 Nov 2012

4,000.000 7.751050 NHHV Local 29.739000 0.00 59.48 128.52 119,144.00
Base 3.836771 0.00 7.67 16.58 15,371.34

09 Nov 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK113 Nov 2012

8,700.000 7.751350 NHHV Local 29.246000 0.00 127.22 275.35 254,842.77
Base 3.773020 0.00 16.41 35.52 32,877.21

12 Nov 2012 MERRILL LYNCH INTERNATIONAL HKD/HK114 Nov 2012

1,700.000 7.750600 NHHV Local 29.241200 0.00 19.89 53.98 49,783.91
Base 3.772766 0.00 2.57 6.96 6,423.23

13 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK115 Nov 2012

3,500.000 7.750450 NHHV Local 28.952800 0.00 50.67 110.11 101,495.58
Base 3.735628 0.00 6.54 14.20 13,095.44

14 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK116 Nov 2012

2,100.000 7.750550 NHHV Local 29.319000 0.00 30.78 66.93 61,667.61
Base 3.782828 0.00 3.97 8.64 7,956.55

15 Nov 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK119 Nov 2012

3,500.000 7.751850 NHHV Local 29.081900 0.00 50.89 110.14 101,947.68
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Base 3.751608 0.00 6.56 14.21 13,151.40

16 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK120 Nov 2012

12,200.000 7.751800 NHHV Local 29.319500 0.00 178.85 386.61 358,263.36
Base 3.782283 0.00 23.07 49.88 46,216.80

19 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK121 Nov 2012

1,800.000 7.751800 NHHV Local 29.384200 0.00 26.45 58.23 52,976.24
Base 3.790629 0.00 3.41 7.51 6,834.06

20 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK122 Nov 2012

8,000.000 7.750250 NHHV Local 29.640000 0.00 118.56 256.97 237,495.53
Base 3.824393 0.00 15.30 33.16 30,643.60

624979001 Total

206,200.000 Local 0.00 2,935.96 6,542.14 6,050,443.74
Base 0.00 378.76 844.06 780,617.00

627856909 DONGFANG ELECTRIC CORP LTD H COMMON STOCK CNY1. 03 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012

12,600.000 7.754950 NHHJ Local 10.418700 0.00 65.64 142.50 131,483.76
Base 1.343490 0.00 8.46 18.37 16,954.82

632164901 ESPRIT HOLDINGS LTD COMMON STOCK HKD.1 19 Nov 2012 RIGHTS EXERCISED HKD/HK119 Nov 2012

13.000 7.751750 NHHJ Local 8.000000 0.00 0.00 0.00 104.00
Base 1.032025 0.00 0.00 0.00 13.43

634546907 TOWNGAS CHINA CO LTD COMMON STOCK HKD.1 14 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

107,000.000 7.750050 NHEH Local 6.520900 0.00 697.73 753.82 699,187.85
Base 0.841401 0.00 90.03 97.26 90,217.21

17 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK119 Dec 2012

86,000.000 7.750150 NHEH Local 6.491100 0.00 558.23 603.66 559,396.49
Base 0.837545 0.00 72.03 77.89 72,178.80

634546907 Total

193,000.000 Local 0.00 1,255.96 1,357.48 1,258,584.34
Base 0.00 162.06 175.15 162,396.01
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638740902 GREAT EAGLE HOLDINGS LTD COMMON STOCK HKD.5 14 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

56,000.000 7.750050 NHEH Local 25.116900 0.00 1,406.55 1,519.52 1,409,472.47
Base 3.240869 0.00 181.49 196.07 181,866.24

17 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK119 Dec 2012

20,000.000 7.750150 NHEH Local 25.115600 0.00 502.31 543.19 503,357.50
Base 3.240660 0.00 64.81 70.09 64,948.10

638740902 Total

76,000.000 Local 0.00 1,908.86 2,062.71 1,912,829.97
Base 0.00 246.30 266.16 246,814.34

641613005 CHINA MERCHANTS HLDGS INTL COMMON STOCK HKD.1 15 Nov 2012 AUTREPAT-STK/$ DIV HKD/HK128 Nov 2012

259.000 7.750550 NHHJ Local 25.560772 0.00 0.00 0.00 6,620.24
Base 3.297930 0.00 0.00 0.00 854.16

641613005 CHINA MERCHANTS HLDGS INTL COMMON STOCK HKD.1 15 Nov 2012 AUTREPAT-STK/$ DIV HKD/HK128 Nov 2012

691.000 7.750550 NHIL Local 25.584949 0.00 0.00 0.00 17,679.20
Base 3.301049 0.00 0.00 0.00 2,281.04

641613005 Total

950.000 Local 0.00 0.00 0.00 24,299.44
Base 0.00 0.00 0.00 3,135.20

642053003 HENDERSON LAND DEVELOPMENT COMMON STOCK HKD2. 04 Oct 2012 AUTREPAT-STK/$ DIV HKD/HK116 Oct 2012

225.000 7.755750 NHHJ Local 48.969955 0.00 0.00 0.00 11,018.24
Base 6.314019 0.00 0.00 0.00 1,420.65

653182907 GEELY AUTOMOBILE HOLDINGS LT COMMON STOCK HKD.0202 Nov 2012 G TRADE SERVICES LTD HKD/HK106 Nov 2012

5,000.000 7.750050 NHHJ Local 3.410000 0.00 17.05 18.41 17,085.46
Base 0.439997 0.00 2.20 2.38 2,204.56

653615906 LUK FOOK HOLDINGS INTL LTD COMMON STOCK HKD.1 14 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

69,000.000 7.750050 NHEH Local 23.755200 0.00 1,639.11 1,771.12 1,642,519.03
Base 3.065167 0.00 211.50 228.53 211,936.57

653665901 BYD CO LTD H COMMON STOCK CNY1. 02 Nov 2012 ITG SECURITIES (HK) LTD HKD/HK106 Nov 2012
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8,500.000 7.750050 NHIL Local 16.072900 0.00 68.31 147.93 136,835.89
Base 2.073909 0.00 8.81 19.09 17,656.13

656835907 NWS HOLDINGS LTD COMMON STOCK HKD1. 13 Dec 2012 AUTREPAT-STK/$ DIV HKD/HK128 Dec 2012

591.000 7.750050 NHHJ Local 11.915397 0.00 0.00 0.00 7,042.00
Base 1.537461 0.00 0.00 0.00 908.65

656835907 NWS HOLDINGS LTD COMMON STOCK HKD1. 13 Dec 2012 AUTREPAT-STK/$ DIV HKD/HK128 Dec 2012

5.000 7.750050 NHIL Local 13.300000 0.00 0.00 0.00 66.50
Base 1.716118 0.00 0.00 0.00 8.58

656835907 Total

596.000 Local 0.00 0.00 0.00 7,108.50
Base 0.00 0.00 0.00 917.23

657088902 HUA HAN BIO PHARMACEUTICAL H COMMON STOCK HKD.1 08 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK110 Oct 2012

340,000.000 7.752150 NHHV Local 1.688600 0.00 229.65 620.93 574,974.58
Base 0.217823 0.00 29.62 80.09 74,169.69

09 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK111 Oct 2012

688,000.000 7.752600 NHHV Local 1.693100 0.00 465.94 1,258.19 1,166,576.93
Base 0.218391 0.00 60.10 162.29 150,475.57

10 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK112 Oct 2012

296,000.000 7.752600 NHHV Local 1.695200 0.00 200.71 542.14 502,522.05
Base 0.218662 0.00 25.89 69.93 64,819.81

11 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK115 Oct 2012

264,000.000 7.752350 NHHV Local 1.710300 0.00 180.61 488.13 452,187.94
Base 0.220617 0.00 23.30 62.96 58,329.14

12 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK116 Oct 2012

590,000.000 7.751850 NHHV Local 1.747800 0.00 412.48 1,114.50 1,032,728.98
Base 0.225469 0.00 53.21 143.77 133,223.55

15 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK117 Oct 2012

152,000.000 7.750950 NHHV Local 1.776300 0.00 108.00 291.60 270,397.20
Base 0.229172 0.00 13.93 37.62 34,885.68
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16 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK118 Oct 2012

552,000.000 7.751300 NHHV Local 1.786000 0.00 492.94 1,064.87 987,429.81
Base 0.230413 0.00 63.59 137.38 127,388.93

17 Oct 2012 UBS SECURITIES ASIA LTD HKD/HK119 Oct 2012

950,000.000 7.751550 NHHV Local 1.774900 0.00 843.08 1,821.89 1,688,819.97
Base 0.228974 0.00 108.76 235.04 217,868.68

657088902 Total

3,832,000.000 Local 0.00 2,933.41 7,202.25 6,675,637.46
Base 0.00 378.40 929.08 861,161.05

657407904 PCCW LTD COMMON STOCK HKD.2514 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

290,000.000 7.750050 NHEH Local 3.373800 0.00 978.40 1,057.27 980,437.67
Base 0.435326 0.00 126.24 136.42 126,507.27

663376002 NEW WORLD DEVELOPMENT COMMON STOCK HKD1. 13 Dec 2012 AUTREPAT-STK/$ DIV HKD/HK1

3,010.000 7.750050 NHHJ Local 11.649488 0.00 0.00 0.00 35,064.96
Base 1.503150 0.00 0.00 0.00 4,524.48

13 Dec 2012 AUTREPAT-STK/$ DIV HKD/HK1CANCEL

-3,010.000 7.750050 NHHJ Local 11.649488 0.00 0.00 0.00 -35,064.96
Base 1.503150 0.00 0.00 0.00 -4,524.48

13 Dec 2012 AUTREPAT-STK/$ DIV HKD/HK131 Dec 2012

2,903.000 7.750050 NHHJ Local 11.647481 0.00 0.00 0.00 33,812.64
Base 1.502891 0.00 0.00 0.00 4,362.89

663376002 Total

2,903.000 Local 0.00 0.00 0.00 33,812.64
Base 0.00 0.00 0.00 4,362.89

672879905 MMG LTD COMMON STOCK HKD.0503 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012

60,000.000 7.754950 NHHJ Local 3.006000 0.00 90.18 195.43 180,645.61
Base 0.387623 0.00 11.63 25.20 23,294.23

681042008 SINO LAND CO COMMON STOCK HKD1. 28 Nov 2012 AUTREPAT-STK/$ DIV HKD/HK110 Dec 2012
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1,543.000 7.750150 NHHJ Local 13.514581 0.00 0.00 0.00 20,853.00
Base 1.743783 0.00 0.00 0.00 2,690.67

685699902 SMARTONE TELECOMMUNICATION COMMON STOCK HKD.1 14 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

131,000.000 7.750050 NHEH Local 14.282300 0.00 1,870.98 2,021.68 1,874,873.96
Base 1.842866 0.00 241.42 260.86 241,917.66

685992000 SUN HUNG KAI PROPERTIES COMMON STOCK HKD.5 13 Dec 2012 AUTREPAT-STK/$ DIV HKD/HK120 Dec 2012

1,073.000 7.750050 NHHJ Local 112.048462 0.00 0.00 0.00 120,228.00
Base 14.457773 0.00 0.00 0.00 15,513.19

686985003 TAI CHEUNG HOLDINGS COMMON STOCK HKD.1 14 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

5,000.000 7.750050 NHEH Local 6.414400 0.00 32.07 35.57 32,139.64
Base 0.827659 0.00 4.14 4.59 4,147.02

14 Dec 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK118 Dec 2012

257,000.000 7.750050 NHEH Local 6.487200 0.00 1,667.21 1,801.38 1,670,678.99
Base 0.837053 0.00 215.12 232.43 215,570.09

686985003 Total

262,000.000 Local 0.00 1,699.28 1,836.95 1,702,818.63
Base 0.00 219.26 237.02 219,717.11

988NFX909 ESPRIT HOLDINGS LTD RTS EXP 19NOV12 29 Oct 2012 RIGHTS ISSUE (NON CASH) HKD/HK105 Nov 2012

13.000 7.750150 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

988TDA908 CHINA AGRI IND HLDGS RTS EXP 17DEC12 26 Nov 2012 RIGHTS ISSUE (NON CASH) HKD/HK103 Dec 2012

94,440.000 7.750350 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

988TDA908 CHINA AGRI IND HLDGS RTS EXP 17DEC12 26 Nov 2012 RIGHTS ISSUE (NON CASH) HKD/HK103 Dec 2012

39,300.000 7.750350 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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988TDA908 Total

133,740.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

ACI04FQZ2 CHINA INTERNATIONAL MARINE H COMMON STOCK CNY1. 18 Dec 2012 CUSIP CHANGE HKD/CN2

38,700.000 7.787008 NHIL Local 8.807393 0.00 0.00 0.00 340,846.14
Base 1.131037 0.00 0.00 0.00 43,771.13

18 Dec 2012 CUSIP CHANGE HKD/CN2CANCEL

-38,700.000 7.787008 NHIL Local 8.807393 0.00 0.00 0.00 -340,846.14
Base 1.131037 0.00 0.00 0.00 -43,771.13

18 Dec 2012 CUSIP CHANGE NON CASH HKD/CN218 Dec 2012

38,700.000 7.787008 NHIL Local 8.807393 0.00 0.00 0.00 340,846.14
Base 1.131037 0.00 0.00 0.00 43,771.13

ACI04FQZ2 Total

38,700.000 Local 0.00 0.00 0.00 340,846.14
Base 0.00 0.00 0.00 43,771.13

B092QP903 MELCO INTERNATIONAL DEVELOP. COMMON STOCK HKD.5 14 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

199,000.000 7.750050 NHEH Local 9.041500 0.00 1,799.26 1,943.94 1,803,001.70
Base 1.166638 0.00 232.16 250.83 232,643.88

B0PB4M906 LINK REIT REIT NPV 21 Dec 2012 AUTREPAT-STK/$ DIV HKD/HK1OPEN

1,696.000 7.750050 NHHJ Local 41.573001 0.00 0.00 0.00 70,507.81
Base 5.364224 0.00 0.00 0.00 9,097.72

B0PB4M906 LINK REIT REIT NPV 21 Dec 2012 AUTREPAT-STK/$ DIV HKD/HK1OPEN

11.000 7.750050 NHIL Local 43.230000 0.00 0.00 0.00 475.53
Base 5.578029 0.00 0.00 0.00 61.37

B0PB4M906 Total

1,707.000 Local 0.00 0.00 0.00 70,983.34
Base 0.00 0.00 0.00 9,159.09

B0PR2N901 WUMART STORES INC H COMMON STOCK CNY1. 03 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012
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19,000.000 7.754950 NHHJ Local 11.783200 0.00 111.94 241.91 224,234.65
Base 1.519442 0.00 14.43 31.19 28,915.03

B16NHT900 SHUI ON LAND LTD COMMON STOCK USD. 03 Oct 2012 AUTREPAT-STK/$ DIV HKD/HK111 Oct 2012

1,108.000 7.754950 NHIL Local 2.932472 0.00 0.00 0.00 3,249.18
Base 0.378142 0.00 0.00 0.00 418.98

B1QDWP901 HENGDELI HOLDINGS LTD COMMON STOCK HKD. 03 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012

80,000.000 7.754950 NHHJ Local 2.291000 0.00 91.64 198.66 183,570.30
Base 0.295424 0.00 11.82 25.62 23,671.37

B1TLR6908 CHINA AGRI INDUSTRIES HLDGS COMMON STOCK HKD.1 17 Dec 2012 RIGHTS EXERCISED HKD/HK117 Dec 2012

94,440.000 7.750050 NHHJ Local 3.390000 0.00 0.00 0.00 320,151.60
Base 0.437417 0.00 0.00 0.00 41,309.63

B1TLR6908 CHINA AGRI INDUSTRIES HLDGS COMMON STOCK HKD.1 17 Dec 2012 RIGHTS EXERCISED HKD/HK117 Dec 2012

39,300.000 7.750050 NHIL Local 3.390000 0.00 0.00 0.00 133,227.00
Base 0.437417 0.00 0.00 0.00 17,190.47

B1TLR6908 Total

133,740.000 Local 0.00 0.00 0.00 453,378.60
Base 0.00 0.00 0.00 58,500.10

B1YVKN900 ANTA SPORTS PRODUCTS LTD COMMON STOCK HKD.1 03 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012

32,000.000 7.754950 NHHJ Local 5.835000 0.00 93.36 201.94 187,015.30
Base 0.752423 0.00 12.04 26.04 24,115.60

B24CVP906 SINO OCEAN LAND HOLDINGS COMMON STOCK HKD.8 03 Oct 2012 AUTREPAT-STK/$ DIV HKD/HK117 Oct 2012

1,997.000 7.754950 NHHJ Local 3.497245 0.00 0.00 0.00 6,984.00
Base 0.450969 0.00 0.00 0.00 900.60

B24CVP906 SINO OCEAN LAND HOLDINGS COMMON STOCK HKD.8 03 Oct 2012 AUTREPAT-STK/$ DIV HKD/HK117 Oct 2012

3,978.000 7.754950 NHIL Local 3.496168 0.00 0.00 0.00 13,907.76
Base 0.450831 0.00 0.00 0.00 1,793.40
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B24CVP906 Total

5,975.000 Local 0.00 0.00 0.00 20,891.76
Base 0.00 0.00 0.00 2,694.00

B284BK903 DAH CHONG HONG COMMON STOCK HKD.1503 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012

31,000.000 7.754950 NHHJ Local 7.051900 0.00 109.30 236.49 218,954.69
Base 0.909342 0.00 14.09 30.50 28,234.18

B28XTR905 GCL POLY ENERGY HOLDINGS LTD COMMON STOCK HKD.1 02 Nov 2012 ITG SECURITIES (HK) LTD HKD/HK106 Nov 2012

27,000.000 7.750050 NHIL Local 1.408500 0.00 19.01 42.04 38,090.55
Base 0.181741 0.00 2.45 5.42 4,914.88

B3VZ22906 CHINA ZHONGWANG HOLDINGS LTD COMMON STOCK HKD.1 03 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012

60,400.000 7.754950 NHHJ Local 3.013100 0.00 91.00 196.56 182,278.80
Base 0.388539 0.00 11.73 25.35 23,504.83

B3YLTZ902 CHINA ZHENGTONG AUTO SERVICE COMMON STOCK HKD.1 03 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012

33,000.000 7.754950 NHHJ Local 4.991100 0.00 82.35 178.18 164,966.83
Base 0.643602 0.00 10.62 22.98 21,272.46

B4X3RF907 SIHUAN PHARMACEUTICAL HLDGS COMMON STOCK HKD.0103 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012

67,000.000 7.754950 NHHJ Local 2.902800 0.00 97.24 210.55 194,795.39
Base 0.374316 0.00 12.54 27.16 25,118.85

B56HH4909 SANY HEAVY EQUIPMENT INTL COMMON STOCK HKD.1 03 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012

35,000.000 7.754950 NHHJ Local 4.194900 0.00 73.41 158.74 147,053.65
Base 0.540932 0.00 9.47 20.47 18,962.55

B5NSWF904 CHINA RONGSHENG HEAVY INDUST COMMON STOCK HKD.1 03 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012

117,000.000 7.754950 NHHJ Local 1.051600 0.00 61.52 133.84 123,232.56
Base 0.135604 0.00 7.93 17.26 15,890.83

B5NSWF904 CHINA RONGSHENG HEAVY INDUST COMMON STOCK HKD.1 02 Nov 2012 ITG SECURITIES (HK) LTD HKD/HK106 Nov 2012

11,500.000 7.750050 NHIL Local 1.686100 0.00 9.70 21.55 19,421.40
Base 0.217560 0.00 1.25 2.78 2,505.97
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B5NSWF904 Total

128,500.000 Local 0.00 71.22 155.39 142,653.96
Base 0.00 9.18 20.04 18,396.80

B60QZK907 MAGIC HOLDINGS INTERNATIONAL COMMON STOCK HKD.1 08 Oct 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK110 Oct 2012

204,000.000 7.752150 NHHV Local 2.914700 0.00 178.38 642.57 595,419.75
Base 0.375986 0.00 23.01 82.89 76,807.05

09 Oct 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK111 Oct 2012

140,000.000 7.752600 NHHV Local 2.979300 0.00 125.14 451.37 417,678.51
Base 0.384297 0.00 16.14 58.22 53,875.93

10 Oct 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK112 Oct 2012

136,000.000 7.752600 NHHV Local 2.971100 0.00 121.22 437.32 404,628.14
Base 0.383239 0.00 15.64 56.41 52,192.57

11 Oct 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK115 Oct 2012

198,000.000 7.752350 NHHV Local 2.946700 0.00 175.03 630.67 584,252.30
Base 0.380104 0.00 22.58 81.35 75,364.54

12 Oct 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK116 Oct 2012

195,000.000 7.751850 NHHV Local 2.914900 0.00 170.53 614.47 569,190.50
Base 0.376026 0.00 22.00 79.27 73,426.41

15 Oct 2012 HONGKONG AND SHANGHAI BANKING CORP HKD/HK117 Oct 2012

62,000.000 7.750950 NHHV Local 2.941200 0.00 54.70 197.59 182,606.69
Base 0.379463 0.00 7.06 25.50 23,559.27

16 Oct 2012 MERRILL LYNCH INTERNATIONAL HKD/HK118 Oct 2012

184,000.000 7.751300 NHHV Local 2.963000 0.00 218.07 589.62 545,999.69
Base 0.382258 0.00 28.13 76.07 70,439.76

17 Oct 2012 MERRILL LYNCH INTERNATIONAL HKD/HK119 Oct 2012

256,800.000 7.751550 NHHV Local 2.980800 0.00 306.19 827.23 766,602.86
Base 0.384542 0.00 39.50 106.72 98,896.72

18 Oct 2012 MERRILL LYNCH INTERNATIONAL HKD/HK122 Oct 2012

340,000.000 7.750150 NHHV Local 2.922300 0.00 397.43 1,073.49 995,052.92
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Base 0.377064 0.00 51.28 138.51 128,391.44

19 Oct 2012 MERRILL LYNCH INTERNATIONAL HKD/HK124 Oct 2012

219,200.000 7.750150 NHHV Local 2.894000 0.00 253.74 685.75 635,304.29
Base 0.373412 0.00 32.74 88.48 81,973.16

22 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK125 Oct 2012

338,000.000 7.750050 NHHV Local 2.889100 0.00 488.25 1,054.79 978,058.84
Base 0.372785 0.00 63.00 136.10 126,200.33

B60QZK907 Total

2,273,000.000 Local 0.00 2,488.68 7,204.87 6,674,794.49
Base 0.00 321.08 929.52 861,127.18

B633D9904 ZHONGSHENG GROUP HOLDINGS COMMON STOCK HKD. 03 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012

21,500.000 7.754950 NHHJ Local 9.580000 0.00 102.99 222.48 206,295.47
Base 1.235340 0.00 13.28 28.69 26,601.78

B6SPB4901 CITIC SECURITIES CO LTD H COMMON STOCK CNY1. 03 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK105 Oct 2012

31,500.000 7.754950 NHIL Local 13.776200 0.00 216.98 468.72 434,636.00
Base 1.776440 0.00 27.98 60.44 56,046.27

HONG KONG DOLLAR  Total

9,614,486.000 0.00

0.00

25,066.61

3,234.05

40,533.78

5,229.46

38,662,392.27

4,987,820.91

Local

Base

HUNGARIAN FORINT

457746907 MAGYAR TELEKOM TELECOMMUNICA COMMON STOCK 02 Oct 2012 CABRERA CAPITAL MARKETS LLC HUF/HU205 Oct 2012

24,992.000 221.036400 NHIL Local 426.398800 0.00 10,657.00 0.00 10,667,215.81
Base 1.929089 0.00 48.21 0.00 48,260.00

732015904 OTP BANK PLC COMMON STOCK 05 Nov 2012 CITIGROUPGLOBAL MARKETS LIMITED HUF/HU2 0.0208 Nov 2012

6,847.000 221.011700 NHHJ Local 4,115.830900 0.00 28,181.00 0.00 28,209,275.17
Base 18.622683 0.00 127.51 0.00 127,637.02
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HUNGARIAN FORINT  Total

31,839.000 0.00

0.00

38,838.00

175.72

0.00

0.00

38,876,490.98

175,897.02

Local

Base

INDONESIAN RUPIAH

604348904 BUMI RESOURCES TBK PT COMMON STOCK IDR500.02 Nov 2012 ITG SECURITIES (HK) LTD IDR/ID507 Nov 2012

212,500.000 9,615.000000 NHIL Local 665.176499 0.00 141,350.00 70,675.00 141,562,031.00
Base 0.069181 0.00 14.70 7.35 14,723.04

631534906 CHAROEN POKPHAND INDONESI PT COMMON STOCK IDR10. 02 Nov 2012 LOOP CAPITAL MARKETS LLC IDR/ID507 Nov 2012

44,000.000 9,615.000000 NHHJ Local 3,203.409091 0.00 211,425.00 60,609.00 141,222,034.00
Base 0.333168 0.00 21.99 6.30 14,687.68

645486903 INDOCEMENT TUNGGAL PRAKARSA COMMON STOCK IDR500.02 Nov 2012 LOOP CAPITAL MARKETS LLC IDR/ID507 Nov 2012

42,000.000 9,615.000000 NHHJ Local 22,008.333310 0.00 1,386,525.00 397,471.00 926,133,995.00
Base 2.288958 0.00 144.20 41.34 96,321.79

658003900 BANK DANAMON INDONESIA TBK COMMON STOCK NPV 02 Nov 2012 ITG SECURITIES (HK) LTD IDR/ID507 Nov 2012

7,500.000 9,615.000000 NHIL Local 6,180.000000 0.00 46,350.00 23,175.00 46,419,525.00
Base 0.642746 0.00 4.82 2.41 4,827.82

670909902 BANK RAKYAT INDONESIA PERSER COMMON STOCK IDR250.02 Nov 2012 ITG SECURITIES (HK) LTD IDR/ID507 Nov 2012

9,000.000 9,615.000000 NHIL Local 7,218.701778 0.00 64,968.00 32,484.00 65,065,768.00
Base 0.750775 0.00 6.76 3.38 6,767.11

671976900 PERUSAHAAN GAS NEGARA PERSER COMMON STOCK IDR100.02 Nov 2012 LOOP CAPITAL MARKETS LLC IDR/ID507 Nov 2012

132,000.000 9,615.000000 NHHJ Local 4,578.977303 0.00 906,638.00 259,903.00 605,591,545.00
Base 0.476233 0.00 94.29 27.03 62,984.04

672712908 BANK NEGARA INDONESIA PERSER COMMON STOCK 02 Nov 2012 ITG SECURITIES (HK) LTD IDR/ID507 Nov 2012

73,000.000 9,615.000000 NHIL Local 3,778.082205 0.00 275,800.00 137,900.00 276,213,701.00
Base 0.392936 0.00 28.68 14.34 28,727.37

679523001 SEMEN INDONESIA PERSERO TBK COMMON STOCK IDR100.02 Nov 2012 LOOP CAPITAL MARKETS LLC IDR/ID507 Nov 2012
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45,000.000 9,615.000000 NHHJ Local 14,826.666711 0.00 1,000,800.00 286,896.00 668,487,698.00
Base 1.542035 0.00 104.09 29.84 69,525.50

B00FYK905 INDOSAT TBK PT COMMON STOCK IDR100.02 Oct 2012 UBS SECURITIES ASIA LTD IDR/ID505 Oct 2012

72,500.000 9,580.000000 NHIL Local 5,315.862097 0.00 578,100.00 192,700.00 386,170,802.00
Base 0.554892 0.00 60.34 20.11 40,310.10

B0217K904 VALE INDONESIA TBK COMMON STOCK IDR25. 02 Nov 2012 ITG SECURITIES (HK) LTD IDR/ID507 Nov 2012

266,500.000 9,615.000000 NHIL Local 2,723.123801 0.00 725,712.00 362,856.00 726,801,061.00
Base 0.283216 0.00 75.48 37.74 75,590.33

B02ZK7903 TELEKOMUNIKASI INDONESIA PER COMMON STOCK IDR250.02 Nov 2012 LOOP CAPITAL MARKETS LLC IDR/ID507 Nov 2012

12,500.000 9,615.000000 NHHJ Local 9,518.000000 0.00 178,463.00 51,159.00 119,204,622.00
Base 0.989912 0.00 18.56 5.32 12,397.78

B3BQFC902 ADARO ENERGY TBK PT COMMON STOCK IDR100.02 Nov 2012 ITG SECURITIES (HK) LTD IDR/ID507 Nov 2012

196,000.000 9,615.000000 NHIL Local 1,371.428602 0.00 268,800.00 134,400.00 269,203,206.00
Base 0.142634 0.00 27.96 13.98 27,998.25

B7311V900 KALBE FARMA TBK PT COMMON STOCK IDR10. 08 Oct 2012 STOCKSPLIT NON CASH IDR/ID511 Oct 2012

917,500.000 9,075.764802 NHIL Local 684.346595 0.00 0.00 0.00 627,888,001.00
Base 0.075404 0.00 0.00 0.00 69,182.93

INDONESIAN RUPIAH  Total

2,030,000.000 0.00

0.00

5,784,931.00

601.87

2,010,228.00

209.14

4,999,963,989.00

524,043.74

Local

Base

ISRAELI SHEKEL

621964907 DELEK GROUP LTD COMMON STOCK ILS1. 02 Oct 2012 CABRERA CAPITAL MARKETS LLC ILS/IL1 0.1704 Oct 2012

169.000 3.885000 NHHJ Local 666.600000 0.00 112.66 0.00 112,768.06
Base 171.583012 0.00 29.00 0.00 29,026.53

621964907 DELEK GROUP LTD COMMON STOCK ILS1. 02 Oct 2012 UBS AG ILS/IL1 0.2804 Oct 2012

640.000 3.885000 NHEG Local 685.724300 0.00 702.18 0.00 439,565.73
Base 176.505611 0.00 180.74 0.00 113,144.33
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03 Oct 2012 UBS AG ILS/IL1 0.3005 Oct 2012

732.000 3.882000 NHEG Local 716.110100 0.00 838.71 0.00 525,031.30
Base 184.469371 0.00 216.05 0.00 135,247.63

04 Oct 2012 UBS AG ILS/IL1 0.3109 Oct 2012

654.000 3.857600 NHEG Local 738.790600 0.00 773.07 0.00 483,942.12
Base 191.515606 0.00 200.40 0.00 125,451.61

621964907 Total

2,195.000 Local 0.00 2,426.62 0.00 1,561,307.21
Base 0.00 626.19 0.00 402,870.10

ISRAELI SHEKEL  Total

2,195.000 0.00

0.00

2,426.62

626.19

0.00

0.00

1,561,307.21

402,870.10

Local

Base

JAPANESE YEN

601490006 ALL NIPPON AIRWAYS CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP507 Nov 2012

36,000.000 80.530000 NHHJ Local 167.876694 0.00 3,626.00 0.00 6,047,187.00
Base 2.084648 0.00 45.03 0.00 75,092.35

601941909 AIFUL CORP COMMON STOCK 06 Dec 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0111 Dec 2012

142,000.000 82.300000 NHEG Local 380.404803 0.00 86,428.00 0.00 54,103,910.00
Base 4.622173 0.00 1,050.16 0.00 657,398.66

603654906 NET ONE SYSTEMS CO LTD COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0211 Dec 2012

70,000.000 82.300000 NHEG Local 853.347100 0.00 95,574.00 0.00 59,829,871.00
Base 10.368738 0.00 1,161.29 0.00 726,972.92

603773904 AEON CREDIT SERVICE CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

1,700.000 80.530000 NHHJ Local 1,740.617059 0.00 1,775.00 0.00 2,960,824.00
Base 21.614517 0.00 22.04 0.00 36,766.72

604978908 ACOM CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0207 Nov 2012

3,130.000 80.530000 NHHJ Local 2,435.721725 0.00 4,574.00 0.00 7,628,383.00
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Base 30.246141 0.00 56.80 0.00 94,727.22

605737006 ASICS CORP COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

600.000 80.530000 NHHJ Local 1,146.666667 0.00 412.00 0.00 688,412.00
Base 14.239000 0.00 5.12 0.00 8,548.52

609891908 BELC CO LTD COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0211 Dec 2012

2,700.000 82.300000 NHEG Local 1,189.255185 0.00 5,137.00 0.00 3,216,126.00
Base 14.450245 0.00 62.42 0.00 39,078.08

07 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0212 Dec 2012

3,700.000 82.375000 NHEG Local 1,190.567568 0.00 7,048.00 0.00 4,412,148.00
Base 14.453021 0.00 85.56 0.00 53,561.74

10 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0213 Dec 2012

4,400.000 82.380000 NHEG Local 1,216.937500 0.00 8,567.00 0.00 5,363,092.00
Base 14.772244 0.00 103.99 0.00 65,101.87

11 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0214 Dec 2012

1,900.000 82.420000 NHEG Local 1,199.473684 0.00 3,646.00 0.00 2,282,646.00
Base 14.553187 0.00 44.24 0.00 27,695.29

12 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0217 Dec 2012

1,900.000 82.930000 NHEG Local 1,203.105263 0.00 3,657.00 0.00 2,289,557.00
Base 14.507479 0.00 44.10 0.00 27,608.31

13 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0218 Dec 2012

1,800.000 83.550000 NHEG Local 1,207.277778 0.00 3,476.00 0.00 2,176,576.00
Base 14.449764 0.00 41.60 0.00 26,051.18

14 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0219 Dec 2012

4,400.000 83.525000 NHEG Local 1,221.702955 0.00 8,600.00 0.00 5,384,093.00
Base 14.626794 0.00 102.96 0.00 64,460.86

17 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0220 Dec 2012

1,300.000 83.715000 NHEG Local 1,220.000000 0.00 2,537.00 0.00 1,588,537.00
Base 14.573254 0.00 30.31 0.00 18,975.54
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18 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0221 Dec 2012

2,300.000 84.030000 NHEG Local 1,231.117391 0.00 4,530.00 0.00 2,836,100.00
Base 14.650927 0.00 53.91 0.00 33,751.04

19 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0225 Dec 2012

3,900.000 84.315000 NHEG Local 1,230.175385 0.00 7,676.00 0.00 4,805,360.00
Base 14.590232 0.00 91.04 0.00 56,992.94

20 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0226 Dec 2012

2,000.000 84.335000 NHEG Local 1,240.396500 0.00 3,969.00 0.00 2,484,762.00
Base 14.707968 0.00 47.06 0.00 29,463.00

21 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0227 Dec 2012

1,800.000 84.115000 NHEG Local 1,245.192222 0.00 3,586.00 0.00 2,244,932.00
Base 14.803450 0.00 42.63 0.00 26,688.84

27 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.02OPEN

4,900.000 86.070000 NHEG Local 1,249.067143 0.00 9,792.00 0.00 6,130,221.00
Base 14.512224 0.00 113.77 0.00 71,223.67

609891908 Total

37,000.000 Local 0.00 72,221.00 0.00 45,214,150.00
Base 0.00 863.59 0.00 540,652.36

612689901 UNIVERSAL ENTERTAINMENT CORP COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0314 Nov 2012

8,600.000 79.450000 NHEG Local 1,655.926744 0.00 22,785.00 0.00 14,263,755.00
Base 20.842376 0.00 286.78 0.00 179,531.21

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0315 Nov 2012

16,400.000 79.430000 NHEG Local 1,659.841890 0.00 43,554.00 0.00 27,264,961.00
Base 20.896914 0.00 548.33 0.00 343,257.72

612689901 Total

25,000.000 Local 0.00 66,339.00 0.00 41,528,716.00
Base 0.00 835.11 0.00 522,788.93

614155901 FUNAI ELECTRIC CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0130 Oct 2012
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12,800.000 80.045000 NHEH Local 1,113.491172 0.00 8,551.00 0.00 14,261,238.00
Base 13.910815 0.00 106.83 0.00 178,165.26

624836904 ROUND ONE CORP COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP530 Oct 2012

48,300.000 80.045000 NHEH Local 396.431988 0.00 11,488.00 0.00 19,159,153.00
Base 4.952614 0.00 143.52 0.00 239,354.78

628978900 CAWACHI LTD COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0311 Dec 2012

9,700.000 82.300000 NHEG Local 1,678.408144 0.00 26,048.00 0.00 16,306,607.00
Base 20.393781 0.00 316.50 0.00 198,136.17

07 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0312 Dec 2012

6,000.000 82.375000 NHEG Local 1,674.020000 0.00 16,070.00 0.00 10,060,190.00
Base 20.321942 0.00 195.08 0.00 122,126.74

10 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0313 Dec 2012

6,000.000 82.380000 NHEG Local 1,701.309000 0.00 16,332.00 0.00 10,224,186.00
Base 20.651966 0.00 198.25 0.00 124,110.05

11 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0314 Dec 2012

5,300.000 82.420000 NHEG Local 1,701.044528 0.00 14,424.00 0.00 9,029,960.00
Base 20.638735 0.00 175.01 0.00 109,560.30

628978900 Total

27,000.000 Local 0.00 72,874.00 0.00 45,620,943.00
Base 0.00 884.84 0.00 553,933.26

629655903 GEO HOLDINGS CORP COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.6830 Oct 2012

110.000 80.045000 NHEH Local 91,066.436364 0.00 6,010.00 0.00 10,023,318.00
Base 1,137.690504 0.00 75.08 0.00 125,221.04

630946903 SBI HOLDINGS INC COMMON STOCK 06 Dec 2012 GOLDMAN SACHS + CO JPY/JP5 0.0111 Dec 2012

79,000.000 82.350000 NHEG Local 643.706000 0.00 81,364.00 0.00 50,934,138.00
Base 7.816709 0.00 988.03 0.00 618,508.05

07 Dec 2012 GOLDMAN SACHS + CO JPY/JP5 0.0112 Dec 2012

13,000.000 82.375000 NHEG Local 653.269308 0.00 13,588.00 0.00 8,506,089.00
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Base 7.930432 0.00 164.95 0.00 103,260.56

630946903 Total

92,000.000 Local 0.00 94,952.00 0.00 59,440,227.00
Base 0.00 1,152.98 0.00 721,768.61

633243902 FAST RETAILING CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.1307 Nov 2012

400.000 80.530000 NHHJ Local 17,537.500000 0.00 4,209.00 0.00 7,019,209.00
Base 217.775984 0.00 52.27 0.00 87,162.66

633478904 NIPPON PAPER GROUP INC COMMON STOCK 09 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0214 Nov 2012

12,000.000 79.470000 NHEG Local 894.023583 0.00 17,165.00 0.00 10,745,448.00
Base 11.249825 0.00 215.99 0.00 135,213.89

12 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0215 Nov 2012

11,000.000 79.430000 NHEG Local 915.141727 0.00 16,107.00 0.00 10,082,666.00
Base 11.521361 0.00 202.78 0.00 126,937.76

13 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0216 Nov 2012

19,000.000 79.440000 NHEG Local 939.108895 0.00 28,549.00 0.00 17,871,618.00
Base 11.821612 0.00 359.38 0.00 224,970.02

14 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0219 Nov 2012

2,000.000 80.215000 NHEG Local 932.415000 0.00 2,984.00 0.00 1,867,814.00
Base 11.623948 0.00 37.20 0.00 23,285.10

633478904 Total

44,000.000 Local 0.00 64,805.00 0.00 40,567,546.00
Base 0.00 815.35 0.00 510,406.77

633517909 MITSUBISHI UFJ FINANCIAL GRO COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP507 Nov 2012

12,100.000 80.530000 NHHJ Local 362.018182 0.00 2,628.00 0.00 4,383,048.00
Base 4.495445 0.00 32.63 0.00 54,427.52

635527906 FUJIMI INC COMMON STOCK 11 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0216 Oct 2012

17,100.000 78.440000 NHEG Local 1,044.531345 0.00 28,578.00 0.00 17,890,064.00
Base 13.316310 0.00 364.33 0.00 228,073.23
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12 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0217 Oct 2012

10,400.000 78.315000 NHEG Local 1,081.321731 0.00 17,993.00 0.00 11,263,739.00
Base 13.807339 0.00 229.75 0.00 143,826.07

15 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0218 Oct 2012

8,700.000 78.760000 NHEG Local 1,088.766322 0.00 15,155.00 0.00 9,487,422.00
Base 13.823849 0.00 192.42 0.00 120,459.90

16 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0219 Oct 2012

13,800.000 78.920000 NHEG Local 1,113.972464 0.00 24,596.00 0.00 15,397,416.00
Base 14.115211 0.00 311.66 0.00 195,101.57

635527906 Total

50,000.000 Local 0.00 86,322.00 0.00 54,038,641.00
Base 0.00 1,098.16 0.00 687,460.77

635640006 FUJI HEAVY INDUSTRIES LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

11,000.000 80.530000 NHHJ Local 794.527273 0.00 5,243.00 0.00 8,745,043.00
Base 9.866227 0.00 65.11 0.00 108,593.60

635693005 FANUC CORP COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.1007 Nov 2012

300.000 80.530000 NHHJ Local 13,300.000000 0.00 2,394.00 0.00 3,992,394.00
Base 165.155843 0.00 29.73 0.00 49,576.48

637430000 OENON HOLDINGS INC COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP514 Nov 2012

46,000.000 79.450000 NHEG Local 196.177391 0.00 14,438.00 0.00 9,038,598.00
Base 2.469193 0.00 181.72 0.00 113,764.61

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP515 Nov 2012

19,000.000 79.430000 NHEG Local 196.440000 0.00 5,971.00 0.00 3,738,331.00
Base 2.473121 0.00 75.17 0.00 47,064.47

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP516 Nov 2012

14,000.000 79.440000 NHEG Local 196.187500 0.00 4,394.00 0.00 2,751,019.00
Base 2.469631 0.00 55.31 0.00 34,630.15

14 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP519 Nov 2012
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16,000.000 80.215000 NHEG Local 195.381000 0.00 5,001.00 0.00 3,131,097.00
Base 2.435717 0.00 62.34 0.00 39,033.81

27 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP530 Nov 2012

116,000.000 82.240000 NHEG Local 205.215198 0.00 38,088.00 0.00 23,843,051.00
Base 2.495321 0.00 463.13 0.00 289,920.37

637430000 Total

211,000.000 Local 0.00 67,892.00 0.00 42,502,096.00
Base 0.00 837.67 0.00 524,413.41

637499906 DYDO DRINCO INC COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0714 Nov 2012

2,900.000 79.450000 NHEG Local 3,337.541724 0.00 15,486.00 0.00 9,694,357.00
Base 42.008077 0.00 194.92 0.00 122,018.34

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0715 Nov 2012

2,200.000 79.430000 NHEG Local 3,369.046818 0.00 11,859.00 0.00 7,423,762.00
Base 42.415294 0.00 149.30 0.00 93,462.95

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0716 Nov 2012

3,100.000 79.440000 NHEG Local 3,351.095484 0.00 16,621.00 0.00 10,405,017.00
Base 42.183981 0.00 209.23 0.00 130,979.57

14 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0719 Nov 2012

2,600.000 80.215000 NHEG Local 3,366.538462 0.00 14,004.00 0.00 8,767,004.00
Base 41.968939 0.00 174.58 0.00 109,293.82

15 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0720 Nov 2012

1,200.000 81.165000 NHEG Local 3,368.750000 0.00 6,468.00 0.00 4,048,968.00
Base 41.504959 0.00 79.69 0.00 49,885.64

637499906 Total

12,000.000 Local 0.00 64,438.00 0.00 40,339,108.00
Base 0.00 807.72 0.00 505,640.32

640524906 ARNEST ONE CORP COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0130 Oct 2012

13,400.000 80.045000 NHEH Local 1,198.906343 0.00 9,639.00 0.00 16,074,984.00
Base 14.977904 0.00 120.42 0.00 200,824.34
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641725908 HAKUTO CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0130 Oct 2012

2,000.000 80.045000 NHEH Local 713.062500 0.00 855.00 0.00 1,426,980.00
Base 8.908270 0.00 10.68 0.00 17,827.22

26 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0131 Oct 2012

3,800.000 79.645000 NHEH Local 717.968421 0.00 1,636.00 0.00 2,729,916.00
Base 9.014608 0.00 20.54 0.00 34,276.05

29 Oct 2012 GOLDMAN SACHS + CO JPY/JP5 0.0101 Nov 2012

3,300.000 79.815000 NHEH Local 722.358788 0.00 1,430.00 0.00 2,385,214.00
Base 9.050414 0.00 17.92 0.00 29,884.28

30 Oct 2012 GOLDMAN SACHS + CO JPY/JP5 0.0102 Nov 2012

1,000.000 79.580000 NHEH Local 723.391000 0.00 434.00 0.00 723,825.00
Base 9.090111 0.00 5.45 0.00 9,095.56

31 Oct 2012 GOLDMAN SACHS + CO JPY/JP5 0.0105 Nov 2012

1,400.000 79.930000 NHEH Local 730.655714 0.00 613.00 0.00 1,023,531.00
Base 9.141195 0.00 7.67 0.00 12,805.34

641725908 Total

11,500.000 Local 0.00 4,968.00 0.00 8,289,466.00
Base 0.00 62.26 0.00 103,888.45

641995907 SHIZUOKA GAS CO LTD COMMON STOCK 11 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0116 Oct 2012

12,000.000 78.440000 NHEG Local 566.414250 0.00 10,875.00 0.00 6,807,846.00
Base 7.220987 0.00 138.64 0.00 86,790.49

12 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0117 Oct 2012

28,500.000 78.315000 NHEG Local 578.072491 0.00 26,359.00 0.00 16,501,425.00
Base 7.381376 0.00 336.58 0.00 210,705.80

15 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0118 Oct 2012

26,000.000 78.760000 NHEG Local 592.027192 0.00 24,628.00 0.00 15,417,335.00
Base 7.516851 0.00 312.70 0.00 195,750.83

16 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0119 Oct 2012

3,500.000 78.920000 NHEG Local 597.777714 0.00 3,348.00 0.00 2,095,570.00
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Base 7.574477 0.00 42.42 0.00 26,553.09

641995907 Total

70,000.000 Local 0.00 65,210.00 0.00 40,822,176.00
Base 0.00 830.34 0.00 519,800.21

642155907 RESONA HOLDINGS INC COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP507 Nov 2012

200.000 80.530000 NHHJ Local 337.470000 0.00 40.00 0.00 67,534.00
Base 4.190612 0.00 0.50 0.00 838.62

643312002 HOKURIKU ELECTRIC POWER CO COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

800.000 80.530000 NHHJ Local 777.187500 0.00 373.00 0.00 622,123.00
Base 9.650906 0.00 4.63 0.00 7,725.36

643981004 HOSIDEN CORP COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP530 Oct 2012

17,500.000 80.045000 NHEH Local 453.046571 0.00 4,756.00 0.00 7,933,071.00
Base 5.659898 0.00 59.42 0.00 99,107.64

647346006 JGC CORP COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0207 Nov 2012

8,000.000 80.530000 NHHJ Local 2,783.875000 0.00 13,362.00 0.00 22,284,362.00
Base 34.569415 0.00 165.93 0.00 276,721.25

648092906 AS ONE CORP COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0314 Nov 2012

3,200.000 79.450000 NHEG Local 1,627.540625 0.00 8,333.00 0.00 5,216,463.00
Base 20.485093 0.00 104.88 0.00 65,657.18

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0315 Nov 2012

4,000.000 79.430000 NHEG Local 1,618.660000 0.00 10,359.00 0.00 6,484,999.00
Base 20.378446 0.00 130.42 0.00 81,644.20

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0316 Nov 2012

3,000.000 79.440000 NHEG Local 1,623.970000 0.00 7,795.00 0.00 4,879,705.00
Base 20.442724 0.00 98.12 0.00 61,426.30

14 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0319 Nov 2012

3,100.000 80.215000 NHEG Local 1,645.139032 0.00 8,160.00 0.00 5,108,091.00
Base 20.509120 0.00 101.73 0.00 63,680.00
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15 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0320 Nov 2012

900.000 81.165000 NHEG Local 1,645.666667 0.00 2,369.00 0.00 1,483,469.00
Base 20.275570 0.00 29.19 0.00 18,277.20

16 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0321 Nov 2012

1,800.000 81.285000 NHEG Local 1,667.172222 0.00 4,801.00 0.00 3,005,711.00
Base 20.510208 0.00 59.06 0.00 36,977.44

19 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0322 Nov 2012

1,600.000 81.180000 NHEG Local 1,683.250000 0.00 4,309.00 0.00 2,697,509.00
Base 20.734787 0.00 53.08 0.00 33,228.74

20 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0326 Nov 2012

2,400.000 81.720000 NHEG Local 1,692.417500 0.00 6,498.00 0.00 4,068,300.00
Base 20.709955 0.00 79.52 0.00 49,783.41

21 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0327 Nov 2012

2,800.000 82.370000 NHEG Local 1,690.732143 0.00 7,574.00 0.00 4,741,624.00
Base 20.526067 0.00 91.95 0.00 57,564.94

26 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0329 Nov 2012

2,200.000 82.120000 NHEG Local 1,727.656364 0.00 6,081.00 0.00 3,806,925.00
Base 21.038192 0.00 74.05 0.00 46,358.07

648092906 Total

25,000.000 Local 0.00 66,279.00 0.00 41,492,796.00
Base 0.00 822.00 0.00 514,597.48

648382000 ONWARD HOLDINGS CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP530 Oct 2012

40,000.000 80.045000 NHEH Local 594.224700 0.00 14,261.00 0.00 23,783,249.00
Base 7.423633 0.00 178.16 0.00 297,123.48

648390003 KANTO NATURAL GAS DEVELOP COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0114 Nov 2012

10,000.000 79.450000 NHEG Local 423.214300 0.00 6,771.00 0.00 4,238,914.00
Base 5.326801 0.00 85.22 0.00 53,353.23

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0115 Nov 2012
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3,000.000 79.430000 NHEG Local 423.600000 0.00 2,033.00 0.00 1,272,833.00
Base 5.332998 0.00 25.59 0.00 16,024.59

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0116 Nov 2012

4,000.000 79.440000 NHEG Local 420.571500 0.00 2,691.00 0.00 1,684,977.00
Base 5.294203 0.00 33.87 0.00 21,210.69

14 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0119 Nov 2012

4,000.000 80.215000 NHEG Local 421.333250 0.00 2,696.00 0.00 1,688,029.00
Base 5.252549 0.00 33.61 0.00 21,043.81

15 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0120 Nov 2012

4,000.000 81.165000 NHEG Local 420.285750 0.00 2,690.00 0.00 1,683,833.00
Base 5.178165 0.00 33.14 0.00 20,745.80

16 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0121 Nov 2012

13,000.000 81.285000 NHEG Local 421.157923 0.00 8,760.00 0.00 5,483,813.00
Base 5.181250 0.00 107.77 0.00 67,464.02

19 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0122 Nov 2012

9,000.000 81.180000 NHEG Local 424.230778 0.00 6,109.00 0.00 3,824,186.00
Base 5.225804 0.00 75.25 0.00 47,107.49

20 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0126 Nov 2012

8,000.000 81.720000 NHEG Local 424.909125 0.00 5,439.00 0.00 3,404,712.00
Base 5.199573 0.00 66.56 0.00 41,663.14

21 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0127 Nov 2012

13,000.000 82.370000 NHEG Local 429.684231 0.00 8,937.00 0.00 5,594,832.00
Base 5.216514 0.00 108.50 0.00 67,923.18

26 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0129 Nov 2012

13,000.000 82.120000 NHEG Local 430.526308 0.00 8,954.00 0.00 5,605,796.00
Base 5.242649 0.00 109.04 0.00 68,263.47

27 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0130 Nov 2012

7,000.000 82.240000 NHEG Local 433.545571 0.00 4,855.00 0.00 3,039,674.00
Base 5.271712 0.00 59.03 0.00 36,961.02
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28 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0103 Dec 2012

4,000.000 81.850000 NHEG Local 432.800000 0.00 2,770.00 0.00 1,733,970.00
Base 5.287721 0.00 33.84 0.00 21,184.73

29 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0104 Dec 2012

15,000.000 82.070000 NHEG Local 437.545533 0.00 10,501.00 0.00 6,573,684.00
Base 5.331370 0.00 127.95 0.00 80,098.50

30 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0105 Dec 2012

7,000.000 82.540000 NHEG Local 438.200000 0.00 4,908.00 0.00 3,072,308.00
Base 5.308941 0.00 59.46 0.00 37,222.05

648390003 Total

114,000.000 Local 0.00 78,114.00 0.00 48,901,561.00
Base 0.00 958.83 0.00 600,265.72

648596906 PIOLAX INC COMMON STOCK 11 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0316 Oct 2012

2,200.000 78.440000 NHEG Local 1,593.875000 0.00 5,610.00 0.00 3,512,135.00
Base 20.319671 0.00 71.52 0.00 44,774.80

12 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0317 Oct 2012

2,000.000 78.315000 NHEG Local 1,607.166500 0.00 5,143.00 0.00 3,219,476.00
Base 20.521822 0.00 65.67 0.00 41,109.31

15 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0318 Oct 2012

2,600.000 78.760000 NHEG Local 1,626.434615 0.00 6,766.00 0.00 4,235,496.00
Base 20.650516 0.00 85.91 0.00 53,777.25

16 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0319 Oct 2012

2,100.000 78.920000 NHEG Local 1,647.548095 0.00 5,535.00 0.00 3,465,386.00
Base 20.876180 0.00 70.13 0.00 43,910.11

17 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0322 Oct 2012

3,800.000 78.750000 NHEG Local 1,675.991316 0.00 10,190.00 0.00 6,378,957.00
Base 21.282429 0.00 129.40 0.00 81,002.63

18 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0323 Oct 2012

3,500.000 79.240000 NHEG Local 1,684.712000 0.00 9,434.00 0.00 5,905,926.00
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Base 21.260878 0.00 119.06 0.00 74,532.13

23 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0326 Oct 2012

1,900.000 79.800000 NHEG Local 1,692.500000 0.00 5,145.00 0.00 3,220,895.00
Base 21.209273 0.00 64.47 0.00 40,362.09

24 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0329 Oct 2012

1,200.000 79.825000 NHEG Local 1,683.477500 0.00 3,232.00 0.00 2,023,405.00
Base 21.089602 0.00 40.49 0.00 25,348.01

25 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0330 Oct 2012

1,800.000 80.045000 NHEG Local 1,673.527778 0.00 4,819.00 0.00 3,017,169.00
Base 20.907337 0.00 60.20 0.00 37,693.41

26 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0331 Oct 2012

700.000 79.645000 NHEG Local 1,678.728571 0.00 1,880.00 0.00 1,176,990.00
Base 21.077639 0.00 23.60 0.00 14,777.95

01 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0306 Nov 2012

2,200.000 80.140000 NHEG Local 1,703.604091 0.00 5,996.00 0.00 3,753,925.00
Base 21.257850 0.00 74.82 0.00 46,842.09

648596906 Total

24,000.000 Local 0.00 63,750.00 0.00 39,909,760.00
Base 0.00 805.27 0.00 504,129.78

649750007 KUBOTA CORP COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

6,000.000 80.530000 NHHJ Local 830.733167 0.00 2,991.00 0.00 4,987,390.00
Base 10.315822 0.00 37.14 0.00 61,932.08

649980000 KYUSHU ELECTRIC POWER CO INC COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP507 Nov 2012

3,700.000 80.530000 NHHJ Local 607.134865 0.00 1,347.00 0.00 2,247,746.00
Base 7.539238 0.00 16.73 0.00 27,911.91

650458904 KURODA ELECTRIC CO LTD COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0211 Dec 2012

6,000.000 82.350000 NHEG Local 908.317000 0.00 8,719.00 0.00 5,458,621.00
Base 11.029957 0.00 105.88 0.00 66,285.62
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07 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0212 Dec 2012

4,000.000 82.375000 NHEG Local 912.969000 0.00 5,843.00 0.00 3,657,719.00
Base 11.083083 0.00 70.93 0.00 44,403.27

10 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0213 Dec 2012

3,000.000 82.380000 NHEG Local 916.476333 0.00 4,399.00 0.00 2,753,828.00
Base 11.124986 0.00 53.40 0.00 33,428.36

11 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0214 Dec 2012

3,000.000 82.420000 NHEG Local 919.369667 0.00 4,412.00 0.00 2,762,521.00
Base 11.154691 0.00 53.53 0.00 33,517.60

12 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0217 Dec 2012

7,000.000 82.930000 NHEG Local 941.295714 0.00 10,542.00 0.00 6,599,612.00
Base 11.350485 0.00 127.12 0.00 79,580.51

13 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0218 Dec 2012

4,000.000 83.550000 NHEG Local 953.187750 0.00 6,100.00 0.00 3,818,851.00
Base 11.408591 0.00 73.01 0.00 45,707.37

650458904 KURODA ELECTRIC CO LTD COMMON STOCK 13 Dec 2012 ITG AUSTRALIA LTD. JPY/JP518 Dec 2012

7,900.000 83.610000 NHHV Local 952.316456 0.00 3,009.00 0.00 7,526,309.00
Base 11.389983 0.00 35.99 0.00 90,016.85

650458904 KURODA ELECTRIC CO LTD COMMON STOCK 14 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0219 Dec 2012

7,000.000 83.525000 NHEG Local 967.788714 0.00 10,839.00 0.00 6,785,360.00
Base 11.586815 0.00 129.77 0.00 81,237.47

17 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0220 Dec 2012

10,000.000 83.715000 NHEG Local 1,018.489200 0.00 16,295.00 0.00 10,201,187.00
Base 12.166149 0.00 194.65 0.00 121,856.14

650458904 KURODA ELECTRIC CO LTD COMMON STOCK 17 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP520 Dec 2012

15,600.000 83.760000 NHHV Local 1,015.993590 0.00 4,754.00 0.00 15,854,254.00
Base 12.129818 0.00 56.76 0.00 189,281.92

650458904 KURODA ELECTRIC CO LTD COMMON STOCK 18 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0221 Dec 2012

11,200.000 84.030000 NHEG Local 1,052.874286 0.00 18,867.00 0.00 11,811,059.00
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Base 12.529743 0.00 224.53 0.00 140,557.65

19 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0225 Dec 2012

6,800.000 84.315000 NHEG Local 1,052.432206 0.00 11,450.00 0.00 7,167,989.00
Base 12.482147 0.00 135.80 0.00 85,014.40

650458904 Total

85,500.000 Local 0.00 105,229.00 0.00 84,397,310.00
Base 0.00 1,261.37 0.00 1,010,887.16

653282905 SANYO HOUSING NAGOYA CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.6230 Oct 2012

33.000 80.045000 NHEH Local 83,162.151515 0.00 1,646.00 0.00 2,745,997.00
Base 1,038.942489 0.00 20.56 0.00 34,305.67

26 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.6331 Oct 2012

7.000 79.645000 NHEH Local 83,831.142857 0.00 352.00 0.00 587,170.00
Base 1,052.560021 0.00 4.42 0.00 7,372.34

29 Oct 2012 GOLDMAN SACHS + CO JPY/JP5 0.6301 Nov 2012

1.000 79.815000 NHEH Local 84,200.000000 0.00 50.00 0.00 84,250.00
Base 1,054.939548 0.00 0.63 0.00 1,055.57

31 Oct 2012 GOLDMAN SACHS + CO JPY/JP5 0.6405 Nov 2012

7.000 79.930000 NHEH Local 85,071.428571 0.00 357.00 0.00 595,857.00
Base 1,064.324141 0.00 4.47 0.00 7,454.74

01 Nov 2012 GOLDMAN SACHS + CO JPY/JP5 0.6406 Nov 2012

30.000 80.140000 NHEH Local 85,443.266667 0.00 1,537.00 0.00 2,564,835.00
Base 1,066.175027 0.00 19.18 0.00 32,004.43

02 Nov 2012 GOLDMAN SACHS + CO JPY/JP5 0.6507 Nov 2012

34.000 80.530000 NHEH Local 86,719.205882 0.00 1,769.00 0.00 2,950,222.00
Base 1,076.855903 0.00 21.97 0.00 36,635.07

653282905 Total

112.000 Local 0.00 5,711.00 0.00 9,528,331.00
Base 0.00 71.23 0.00 118,827.82
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654379908 JFE HOLDINGS INC COMMON STOCK 01 Oct 2012 MERGER NON CASH JPY/JP501 Oct 2012

19,296.000 77.164551 NHEH Local 1,263.480306 0.00 0.00 0.00 24,380,116.00
Base 16.373844 0.00 0.00 0.00 315,949.69

654379908 JFE HOLDINGS INC COMMON STOCK 01 Oct 2012 MERGER NON CASH JPY/JP501 Oct 2012

96,748.000 91.240000 NHHV Local 1,305.147754 0.00 0.00 0.00 126,270,435.00
Base 14.304557 0.00 0.00 0.00 1,383,937.25

654379908 Total

116,044.000 Local 0.00 0.00 0.00 150,650,551.00
Base 0.00 0.00 0.00 1,699,886.94

656302908 SUMITOMO MITSUI FINANCIAL GR COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0207 Nov 2012

5,600.000 80.530000 NHHJ Local 2,472.848036 0.00 8,308.00 0.00 13,856,257.00
Base 30.707165 0.00 103.17 0.00 172,063.29

658385901 MINISTOP CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0130 Oct 2012

6,700.000 80.045000 NHEH Local 1,359.184030 0.00 5,463.00 0.00 9,111,996.00
Base 16.980249 0.00 68.25 0.00 113,835.92

659101901 MIZUHO FINANCIAL GROUP INC COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP507 Nov 2012

114,600.000 80.530000 NHHJ Local 125.578098 0.00 8,634.00 0.00 14,399,884.00
Base 1.559395 0.00 107.21 0.00 178,813.91

659147904 FIELDS CORP COMMON STOCK 25 Oct 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0130 Oct 2012

7,500.000 80.045000 NHEH Local 1,138.253200 0.00 5,122.00 0.00 8,542,021.00
Base 14.220166 0.00 63.99 0.00 106,715.24

659180004 CREDIT SAISON CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

2,800.000 80.530000 NHHJ Local 1,822.856786 0.00 3,062.00 0.00 5,107,061.00
Base 22.635748 0.00 38.02 0.00 63,418.12

659672000 MITSUBISHI ESTATE CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

8,000.000 80.530000 NHHJ Local 1,651.375000 0.00 7,926.00 0.00 13,218,926.00
Base 20.506333 0.00 98.42 0.00 164,149.09
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659760003 MITSUI FUDOSAN CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

7,000.000 80.530000 NHHJ Local 1,714.142857 0.00 7,199.00 0.00 12,006,199.00
Base 21.285768 0.00 89.40 0.00 149,089.77

661942003 NEC NETWORKS + SYSTEM INTEGR COMMON STOCK 11 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0316 Oct 2012

34,000.000 78.440000 NHEG Local 1,407.798500 0.00 76,584.00 0.00 47,941,733.00
Base 17.947457 0.00 976.34 0.00 611,189.86

663832004 NISHIO RENT ALL CO LTD COMMON STOCK 11 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0216 Oct 2012

4,300.000 78.440000 NHEG Local 858.698372 0.00 5,907.00 0.00 3,698,310.00
Base 10.947200 0.00 75.31 0.00 47,148.27

12 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0217 Oct 2012

4,000.000 78.315000 NHEG Local 869.114250 0.00 5,562.00 0.00 3,482,019.00
Base 11.097673 0.00 71.02 0.00 44,461.71

15 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0218 Oct 2012

2,800.000 78.760000 NHEG Local 872.145714 0.00 3,907.00 0.00 2,445,915.00
Base 11.073460 0.00 49.61 0.00 31,055.29

16 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0219 Oct 2012

3,900.000 78.920000 NHEG Local 877.571282 0.00 5,476.00 0.00 3,428,004.00
Base 11.119758 0.00 69.39 0.00 43,436.44

17 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0222 Oct 2012

19,400.000 78.750000 NHEG Local 896.021495 0.00 27,812.00 0.00 17,410,629.00
Base 11.378051 0.00 353.17 0.00 221,087.35

18 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0223 Oct 2012

12,600.000 79.240000 NHEG Local 919.097063 0.00 18,529.00 0.00 11,599,152.00
Base 11.598903 0.00 233.83 0.00 146,380.01

23 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0226 Oct 2012

400.000 79.800000 NHEG Local 954.000000 0.00 610.00 0.00 382,210.00
Base 11.954887 0.00 7.64 0.00 4,789.60

01 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0206 Nov 2012
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8,500.000 80.140000 NHEG Local 972.786235 0.00 13,230.00 0.00 8,281,913.00
Base 12.138585 0.00 165.09 0.00 103,343.06

02 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0207 Nov 2012

5,100.000 80.530000 NHEG Local 982.868039 0.00 8,020.00 0.00 5,020,647.00
Base 12.204992 0.00 99.59 0.00 62,345.05

663832004 Total

61,000.000 Local 0.00 89,053.00 0.00 55,748,799.00
Base 0.00 1,124.65 0.00 704,046.78

664038007 DENSO CORP COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0207 Nov 2012

3,900.000 80.530000 NHHJ Local 2,514.717692 0.00 5,884.00 0.00 9,813,283.00
Base 31.227092 0.00 73.07 0.00 121,858.72

664232006 NIKON CORP COMMON STOCK 07 Nov 2012 PERSHING LLC JPY/JP5 0.0112 Nov 2012

43,200.000 79.855000 NHEB Local 1,903.548796 0.00 41,116.00 0.00 82,274,424.00
Base 23.837566 0.00 514.88 0.00 1,030,297.71

664256005 NIPPON STEEL + SUMITOMO META COMMON STOCK 01 Oct 2012 MERGER NON CASH JPY/JP501 Oct 2012

88,500.000 97.889554 NHHJ Local 443.703672 0.00 0.00 0.00 39,267,775.00
Base 4.532697 0.00 0.00 0.00 401,143.67

02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP507 Nov 2012

34,000.000 80.530000 NHHJ Local 177.246176 0.00 3,615.00 0.00 6,029,985.00
Base 2.200996 0.00 44.89 0.00 74,878.74

664256005 Total

122,500.000 Local 0.00 3,615.00 0.00 45,297,760.00
Base 0.00 44.89 0.00 476,022.41

664354008 NIPPON SYNTHETIC CHEMICAL COMMON STOCK 11 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0116 Oct 2012

51,000.000 78.440000 NHEG Local 488.739686 0.00 39,881.00 0.00 24,965,605.00
Base 6.230746 0.00 508.43 0.00 318,276.45

12 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0117 Oct 2012

48,000.000 78.315000 NHEG Local 491.472688 0.00 37,745.00 0.00 23,628,434.00
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Base 6.275588 0.00 481.96 0.00 301,710.20

664354008 Total

99,000.000 Local 0.00 77,626.00 0.00 48,594,039.00
Base 0.00 990.39 0.00 619,986.65

665118006 NTN CORP COMMON STOCK 25 Oct 2012 LOOP CAPITAL MARKETS LLC JPY/JP530 Oct 2012

280,000.000 80.045000 NHEH Local 146.000000 0.00 24,528.00 0.00 40,904,528.00
Base 1.823974 0.00 306.43 0.00 511,019.15

26 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP531 Oct 2012

25,000.000 79.645000 NHEH Local 145.000000 0.00 2,175.00 0.00 3,627,175.00
Base 1.820579 0.00 27.31 0.00 45,541.78

665118006 Total

305,000.000 Local 0.00 26,703.00 0.00 44,531,703.00
Base 0.00 333.74 0.00 556,560.93

665880001 OLYMPUS CORP COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

400.000 80.530000 NHHJ Local 1,382.500000 0.00 331.00 0.00 553,331.00
Base 17.167515 0.00 4.11 0.00 6,871.12

667221907 TACT HOME CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.6130 Oct 2012

5.000 80.045000 NHEH Local 82,000.000000 0.00 246.00 0.00 410,246.00
Base 1,024.423762 0.00 3.07 0.00 5,125.19

02 Nov 2012 GOLDMAN SACHS + CO JPY/JP5 0.6307 Nov 2012

39.000 80.530000 NHEH Local 84,841.102564 0.00 1,985.00 0.00 3,310,788.00
Base 1,053.534119 0.00 24.65 0.00 41,112.48

21 Nov 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.6427 Nov 2012

13.000 82.370000 NHEH Local 87,550.000000 0.00 682.00 0.00 1,138,832.00
Base 1,062.886973 0.00 8.28 0.00 13,825.81

667221907 TACT HOME CO LTD COMMON STOCK 27 Nov 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.6330 Nov 2012

70.000 82.240000 NHHV Local 86,120.000000 0.00 3,617.00 0.00 6,032,017.00
Base 1,047.178988 0.00 43.98 0.00 73,346.51
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03 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.6106 Dec 2012

15.000 82.250000 NHHV Local 83,700.000000 0.00 753.00 0.00 1,256,253.00
Base 1,017.629179 0.00 9.16 0.00 15,273.59

04 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.6107 Dec 2012

60.000 81.865000 NHHV Local 83,783.316667 0.00 3,016.00 0.00 5,030,015.00
Base 1,023.432684 0.00 36.84 0.00 61,442.80

05 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.6110 Dec 2012

28.000 82.405000 NHHV Local 83,096.428571 0.00 1,396.00 0.00 2,328,096.00
Base 1,008.390614 0.00 16.94 0.00 28,251.88

06 Dec 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.4111 Dec 2012

36.000 82.300000 NHHV Local 83,963.888889 0.00 1,209.00 0.00 3,023,909.00
Base 1,020.217362 0.00 14.69 0.00 36,742.52

07 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.6112 Dec 2012

50.000 82.370000 NHHV Local 84,214.000000 0.00 2,526.00 0.00 4,213,226.00
Base 1,022.386791 0.00 30.67 0.00 51,150.01

10 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.6113 Dec 2012

40.000 82.380000 NHHV Local 83,512.500000 0.00 2,004.00 0.00 3,342,504.00
Base 1,013.747269 0.00 24.33 0.00 40,574.22

11 Dec 2012 ITG AUSTRALIA LTD. JPY/JP5 0.4014 Dec 2012

26.000 82.420000 NHHV Local 83,153.846154 0.00 865.00 0.00 2,162,865.00
Base 1,008.903739 0.00 10.50 0.00 26,241.99

12 Dec 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.5017 Dec 2012

40.000 83.100000 NHHV Local 82,721.250000 0.00 1,654.00 0.00 3,310,504.00
Base 995.442238 0.00 19.90 0.00 39,837.59

13 Dec 2012 ITG AUSTRALIA LTD. JPY/JP5 0.4018 Dec 2012

48.000 83.610000 NHHV Local 82,591.666667 0.00 1,586.00 0.00 3,965,986.00
Base 987.820436 0.00 18.97 0.00 47,434.35

17 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.3020 Dec 2012

50.000 83.760000 NHHV Local 84,012.000000 0.00 1,260.00 0.00 4,201,860.00
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Base 1,003.008596 0.00 15.04 0.00 50,165.47

18 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.3121 Dec 2012

40.000 83.985000 NHHV Local 85,995.000000 0.00 1,031.00 0.00 3,440,831.00
Base 1,023.932845 0.00 12.28 0.00 40,969.59

19 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.3125 Dec 2012

27.000 84.260000 NHHV Local 86,403.703704 0.00 699.00 0.00 2,333,599.00
Base 1,025.441535 0.00 8.30 0.00 27,695.22

20 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.3126 Dec 2012

80.000 84.390000 NHHV Local 87,890.000000 0.00 2,109.00 0.00 7,033,309.00
Base 1,041.474108 0.00 24.99 0.00 83,342.92

21 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.3227 Dec 2012

40.000 84.115000 NHHV Local 88,550.000000 0.00 1,062.00 0.00 3,543,062.00
Base 1,052.725435 0.00 12.63 0.00 42,121.64

667221907 Total

707.000 Local 0.00 27,700.00 0.00 60,077,902.00
Base 0.00 335.22 0.00 724,653.78

668071905 SERIA CO LTD COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0314 Nov 2012

10,000.000 79.450000 NHEG Local 1,540.259100 0.00 24,644.00 0.00 15,427,235.00
Base 19.386521 0.00 310.18 0.00 194,175.39

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0315 Nov 2012

9,700.000 79.430000 NHEG Local 1,548.381340 0.00 24,031.00 0.00 15,043,330.00
Base 19.493659 0.00 302.54 0.00 189,391.04

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0316 Nov 2012

6,000.000 79.440000 NHEG Local 1,531.544667 0.00 14,703.00 0.00 9,203,971.00
Base 19.279263 0.00 185.08 0.00 115,860.66

14 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0319 Nov 2012

2,300.000 80.215000 NHEG Local 1,495.581739 0.00 5,504.00 0.00 3,445,342.00
Base 18.644664 0.00 68.62 0.00 42,951.34
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668071905 Total

28,000.000 Local 0.00 68,882.00 0.00 43,119,878.00
Base 0.00 866.42 0.00 542,378.43

676983000 SAKATA INX CORP COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0111 Dec 2012

6,000.000 82.300000 NHEG Local 408.272667 0.00 3,919.00 0.00 2,453,555.00
Base 4.960786 0.00 47.62 0.00 29,812.33

07 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0112 Dec 2012

4,000.000 82.375000 NHEG Local 411.250000 0.00 2,632.00 0.00 1,647,632.00
Base 4.992413 0.00 31.95 0.00 20,001.60

10 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0113 Dec 2012

7,000.000 82.380000 NHEG Local 416.454429 0.00 4,664.00 0.00 2,919,845.00
Base 5.055286 0.00 56.62 0.00 35,443.61

11 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0114 Dec 2012

2,000.000 82.420000 NHEG Local 414.333000 0.00 1,325.00 0.00 829,991.00
Base 5.027093 0.00 16.08 0.00 10,070.26

12 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0117 Dec 2012

3,000.000 82.930000 NHEG Local 416.500000 0.00 1,999.00 0.00 1,251,499.00
Base 5.022308 0.00 24.10 0.00 15,091.03

13 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0118 Dec 2012

3,000.000 83.550000 NHEG Local 418.000000 0.00 2,006.00 0.00 1,256,006.00
Base 5.002992 0.00 24.01 0.00 15,032.99

14 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0119 Dec 2012

30,000.000 83.525000 NHEG Local 431.423100 0.00 20,708.00 0.00 12,963,401.00
Base 5.165197 0.00 247.93 0.00 155,203.84

17 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0120 Dec 2012

9,000.000 83.715000 NHEG Local 432.593222 0.00 6,229.00 0.00 3,899,568.00
Base 5.167452 0.00 74.41 0.00 46,581.47

18 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0121 Dec 2012

7,400.000 84.030000 NHEG Local 429.153784 0.00 5,081.00 0.00 3,180,819.00
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Base 5.107150 0.00 60.47 0.00 37,853.37

19 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0125 Dec 2012

36,600.000 84.315000 NHEG Local 431.201585 0.00 25,251.00 0.00 15,807,229.00
Base 5.114174 0.00 299.48 0.00 187,478.25

676983000 Total

108,000.000 Local 0.00 73,814.00 0.00 46,209,545.00
Base 0.00 882.67 0.00 552,568.75

677062903 SOFTBANK CORP COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0207 Nov 2012

2,800.000 80.530000 NHHJ Local 2,692.781786 0.00 4,523.00 0.00 7,544,312.00
Base 33.438244 0.00 56.17 0.00 93,683.25

677498008 SHINKO PLANTECH CO LTD COMMON STOCK 05 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP510 Dec 2012

10,300.000 82.405000 NHHV Local 657.980583 0.00 4,066.00 0.00 6,781,266.00
Base 7.984717 0.00 49.34 0.00 82,291.92

06 Dec 2012 ITG AUSTRALIA LTD. JPY/JP511 Dec 2012

3,300.000 82.300000 NHHV Local 662.333333 0.00 874.00 0.00 2,186,574.00
Base 8.047793 0.00 10.62 0.00 26,568.34

06 Dec 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP511 Dec 2012

18,000.000 82.300000 NHHV Local 661.852778 0.00 4,765.00 0.00 11,918,115.00
Base 8.041954 0.00 57.90 0.00 144,813.06

07 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP512 Dec 2012

900.000 82.370000 NHHV Local 660.666667 0.00 356.00 0.00 594,956.00
Base 8.020720 0.00 4.32 0.00 7,222.97

10 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP513 Dec 2012

1,800.000 82.380000 NHHV Local 662.038889 0.00 715.00 0.00 1,192,385.00
Base 8.036403 0.00 8.68 0.00 14,474.20

677498008 Total

34,300.000 Local 0.00 10,776.00 0.00 22,673,296.00
Base 0.00 130.86 0.00 275,370.49
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677680001 SANYO CHEMICAL INDUSTRIES COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0111 Dec 2012

38,000.000 82.350000 NHEG Local 427.152000 0.00 25,970.00 0.00 16,257,746.00
Base 5.187031 0.00 315.36 0.00 197,422.54

07 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0112 Dec 2012

32,000.000 82.375000 NHEG Local 438.471375 0.00 22,449.00 0.00 14,053,533.00
Base 5.322869 0.00 272.52 0.00 170,604.35

10 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0113 Dec 2012

31,000.000 82.380000 NHEG Local 443.457387 0.00 21,995.00 0.00 13,769,174.00
Base 5.383071 0.00 266.99 0.00 167,142.19

677680001 Total

101,000.000 Local 0.00 70,414.00 0.00 44,080,453.00
Base 0.00 854.87 0.00 535,169.08

680445004 SHIMACHU CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0130 Oct 2012

6,100.000 80.045000 NHEH Local 1,665.941475 0.00 6,097.00 0.00 10,168,340.00
Base 20.812561 0.00 76.17 0.00 127,032.79

31 Oct 2012 GOLDMAN SACHS + CO JPY/JP5 0.0105 Nov 2012

4,100.000 79.930000 NHEH Local 1,762.086829 0.00 4,334.00 0.00 7,228,890.00
Base 22.045375 0.00 54.22 0.00 90,440.26

680445004 Total

10,200.000 Local 0.00 10,431.00 0.00 17,397,230.00
Base 0.00 130.39 0.00 217,473.05

680458007 SHIN ETSU CHEMICAL CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0307 Nov 2012

600.000 80.530000 NHHJ Local 4,652.811667 0.00 1,675.00 0.00 2,793,362.00
Base 57.777371 0.00 20.80 0.00 34,687.22

680516002 SHIROKI CORP COMMON STOCK 11 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP516 Oct 2012

28,000.000 78.440000 NHEG Local 164.843786 0.00 7,385.00 0.00 4,623,011.00
Base 2.101527 0.00 94.15 0.00 58,936.91

12 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP517 Oct 2012
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17,000.000 78.315000 NHEG Local 167.631588 0.00 4,560.00 0.00 2,854,297.00
Base 2.140479 0.00 58.23 0.00 36,446.36

15 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP518 Oct 2012

15,000.000 78.760000 NHEG Local 170.058800 0.00 4,081.00 0.00 2,554,963.00
Base 2.159203 0.00 51.82 0.00 32,439.86

16 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP519 Oct 2012

15,000.000 78.920000 NHEG Local 174.882400 0.00 4,196.00 0.00 2,627,432.00
Base 2.215945 0.00 53.17 0.00 33,292.35

17 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP522 Oct 2012

12,000.000 78.750000 NHEG Local 178.285667 0.00 3,423.00 0.00 2,142,851.00
Base 2.263945 0.00 43.47 0.00 27,210.81

18 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP523 Oct 2012

22,000.000 79.240000 NHEG Local 178.880000 0.00 6,296.00 0.00 3,941,656.00
Base 2.257446 0.00 79.45 0.00 49,743.26

23 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP526 Oct 2012

13,000.000 79.800000 NHEG Local 176.133308 0.00 3,663.00 0.00 2,293,396.00
Base 2.207184 0.00 45.90 0.00 28,739.30

24 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP529 Oct 2012

13,000.000 79.825000 NHEG Local 174.200000 0.00 3,623.00 0.00 2,268,223.00
Base 2.182274 0.00 45.39 0.00 28,414.95

25 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP530 Oct 2012

13,000.000 80.045000 NHEG Local 175.600000 0.00 3,652.00 0.00 2,286,452.00
Base 2.193766 0.00 45.62 0.00 28,564.58

26 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP531 Oct 2012

16,000.000 79.645000 NHEG Local 178.157875 0.00 4,561.00 0.00 2,855,087.00
Base 2.236900 0.00 57.27 0.00 35,847.66

01 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP506 Nov 2012

17,000.000 80.140000 NHEG Local 178.210529 0.00 4,847.00 0.00 3,034,426.00
Base 2.223740 0.00 60.48 0.00 37,864.06
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02 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP507 Nov 2012

29,000.000 80.530000 NHEG Local 185.666690 0.00 8,615.00 0.00 5,392,949.00
Base 2.305559 0.00 106.98 0.00 66,968.20

05 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP508 Nov 2012

13,000.000 80.195000 NHEG Local 191.533308 0.00 3,983.00 0.00 2,493,916.00
Base 2.388345 0.00 49.67 0.00 31,098.15

06 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP509 Nov 2012

10,000.000 80.280000 NHEG Local 186.833300 0.00 2,989.00 0.00 1,871,322.00
Base 2.327271 0.00 37.23 0.00 23,309.94

680516002 Total

233,000.000 Local 0.00 65,874.00 0.00 41,239,981.00
Base 0.00 828.83 0.00 518,876.39

685884009 SUMITOMO METAL MINING CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

2,000.000 80.530000 NHHJ Local 1,048.000000 0.00 1,257.00 0.00 2,097,257.00
Base 13.013784 0.00 15.61 0.00 26,043.18

685890006 SUMITOMO REALTY + DEVELOPMNT COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0207 Nov 2012

3,000.000 80.530000 NHHJ Local 2,276.666667 0.00 4,098.00 0.00 6,834,098.00
Base 28.271038 0.00 50.89 0.00 84,864.00

686949009 TACHI S CO LTD COMMON STOCK 11 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0316 Oct 2012

2,000.000 78.440000 NHEG Local 1,263.327500 0.00 4,043.00 0.00 2,530,698.00
Base 16.105654 0.00 51.54 0.00 32,262.85

12 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0317 Oct 2012

2,000.000 78.315000 NHEG Local 1,285.105000 0.00 4,112.00 0.00 2,574,322.00
Base 16.409436 0.00 52.51 0.00 32,871.38

15 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0318 Oct 2012

2,000.000 78.760000 NHEG Local 1,318.236500 0.00 4,218.00 0.00 2,640,691.00
Base 16.737386 0.00 53.56 0.00 33,528.33

16 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0319 Oct 2012
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3,000.000 78.920000 NHEG Local 1,359.128667 0.00 6,524.00 0.00 4,083,910.00
Base 17.221600 0.00 82.67 0.00 51,747.47

17 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0322 Oct 2012

3,000.000 78.750000 NHEG Local 1,391.503667 0.00 6,679.00 0.00 4,181,190.00
Base 17.669888 0.00 84.81 0.00 53,094.48

18 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0323 Oct 2012

1,000.000 79.240000 NHEG Local 1,419.492000 0.00 2,271.00 0.00 1,421,763.00
Base 17.913831 0.00 28.66 0.00 17,942.49

16 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0321 Nov 2012

5,000.000 81.285000 NHEG Local 1,406.349400 0.00 11,251.00 0.00 7,042,998.00
Base 17.301463 0.00 138.41 0.00 86,645.73

19 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0322 Nov 2012

5,000.000 81.180000 NHEG Local 1,488.013200 0.00 11,904.00 0.00 7,451,970.00
Base 18.329800 0.00 146.64 0.00 91,795.64

26 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0329 Nov 2012

5,000.000 82.120000 NHEG Local 1,607.497600 0.00 12,860.00 0.00 8,050,348.00
Base 19.574983 0.00 156.60 0.00 98,031.51

27 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0330 Nov 2012

4,000.000 82.240000 NHEG Local 1,620.240750 0.00 10,370.00 0.00 6,491,333.00
Base 19.701371 0.00 126.09 0.00 78,931.58

28 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0303 Dec 2012

1,000.000 81.850000 NHEG Local 1,602.652000 0.00 2,564.00 0.00 1,605,216.00
Base 19.580354 0.00 31.33 0.00 19,611.68

686949009 Total

33,000.000 Local 0.00 76,796.00 0.00 48,074,439.00
Base 0.00 952.82 0.00 596,463.14

687010009 TAISEI CORP COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP507 Nov 2012

1,000.000 80.530000 NHHJ Local 219.500000 0.00 132.00 0.00 219,632.00
Base 2.725692 0.00 1.64 0.00 2,727.33
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688423003 TENMA CORP COMMON STOCK 26 Nov 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.0129 Nov 2012

1,700.000 82.120000 NHHV Local 800.000000 0.00 816.00 0.00 1,360,816.00
Base 9.741841 0.00 9.94 0.00 16,571.07

27 Nov 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.0130 Nov 2012

4,000.000 82.240000 NHHV Local 800.000000 0.00 1,920.00 0.00 3,201,920.00
Base 9.727626 0.00 23.35 0.00 38,933.85

03 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.0106 Dec 2012

4,000.000 82.250000 NHHV Local 789.000000 0.00 1,893.00 0.00 3,157,893.00
Base 9.592705 0.00 23.02 0.00 38,393.84

04 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.0107 Dec 2012

4,000.000 81.865000 NHHV Local 793.250000 0.00 1,903.00 0.00 3,174,903.00
Base 9.689733 0.00 23.25 0.00 38,782.18

05 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.0110 Dec 2012

500.000 82.405000 NHHV Local 788.000000 0.00 236.00 0.00 394,236.00
Base 9.562527 0.00 2.86 0.00 4,784.13

06 Dec 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP511 Dec 2012

3,000.000 82.300000 NHHV Local 795.433333 0.00 955.00 0.00 2,387,255.00
Base 9.665047 0.00 11.60 0.00 29,006.74

07 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.0112 Dec 2012

4,000.000 82.370000 NHHV Local 796.500000 0.00 1,911.00 0.00 3,187,911.00
Base 9.669783 0.00 23.20 0.00 38,702.33

10 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.0113 Dec 2012

1,100.000 82.380000 NHHV Local 803.000000 0.00 529.00 0.00 883,829.00
Base 9.747512 0.00 6.42 0.00 10,728.68

11 Dec 2012 ITG AUSTRALIA LTD. JPY/JP514 Dec 2012

600.000 82.420000 NHHV Local 807.500000 0.00 194.00 0.00 484,694.00
Base 9.797379 0.00 2.35 0.00 5,880.78

12 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP517 Dec 2012

11,800.000 83.100000 NHHV Local 812.754237 0.00 2,877.00 0.00 9,593,377.00
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Base 9.780436 0.00 34.62 0.00 115,443.77

13 Dec 2012 ITG AUSTRALIA LTD. JPY/JP518 Dec 2012

1,200.000 83.610000 NHHV Local 818.166667 0.00 393.00 0.00 982,193.00
Base 9.785512 0.00 4.70 0.00 11,747.31

17 Dec 2012 ITG AUSTRALIA LTD. JPY/JP520 Dec 2012

1,000.000 83.760000 NHHV Local 836.450000 0.00 335.00 0.00 836,785.00
Base 9.986270 0.00 4.00 0.00 9,990.27

17 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP520 Dec 2012

4,000.000 83.760000 NHHV Local 832.675000 0.00 999.00 0.00 3,331,699.00
Base 9.941201 0.00 11.93 0.00 39,776.73

18 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP521 Dec 2012

5,000.000 83.985000 NHHV Local 846.600000 0.00 1,269.00 0.00 4,234,269.00
Base 10.080371 0.00 15.11 0.00 50,416.97

19 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP525 Dec 2012

300.000 84.260000 NHHV Local 843.666667 0.00 75.00 0.00 253,175.00
Base 10.012659 0.00 0.89 0.00 3,004.69

20 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP526 Dec 2012

3,200.000 84.390000 NHHV Local 877.000000 0.00 841.00 0.00 2,807,241.00
Base 10.392227 0.00 9.97 0.00 33,265.09

21 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP527 Dec 2012

3,000.000 84.115000 NHHV Local 876.333333 0.00 788.00 0.00 2,629,788.00
Base 10.418277 0.00 9.37 0.00 31,264.20

27 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5OPEN

3,000.000 86.070000 NHHV Local 893.300000 0.00 803.00 0.00 2,680,703.00
Base 10.378761 0.00 9.33 0.00 31,145.61

28 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5OPEN

6,200.000 86.115000 NHHV Local 908.120968 0.00 1,689.00 0.00 5,632,039.00
Base 10.545445 0.00 19.61 0.00 65,401.37
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688423003 Total

61,600.000 Local 0.00 20,426.00 0.00 51,214,726.00
Base 0.00 245.52 0.00 613,239.61

689391001 TOKAI RUBBER INDUSTRIES COMMON STOCK 11 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0116 Oct 2012

58,000.000 78.440000 NHEG Local 683.243000 0.00 63,404.00 0.00 39,691,498.00
Base 8.710390 0.00 808.31 0.00 506,010.94

689526002 TOHOKU ELECTRIC POWER CO INC COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP507 Nov 2012

1,600.000 80.530000 NHHJ Local 577.250000 0.00 554.00 0.00 924,154.00
Base 7.168136 0.00 6.88 0.00 11,475.90

689689008 TORII PHARMACEUTICAL CO LTD COMMON STOCK 01 Oct 2012 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.0104 Oct 2012

2,000.000 78.005000 NHEH Local 1,693.398000 0.00 1,693.00 0.00 3,388,489.00
Base 21.708839 0.00 21.70 0.00 43,439.38

689992006 T RAD CO LTD COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP514 Nov 2012

25,000.000 79.450000 NHEG Local 188.422200 0.00 7,537.00 0.00 4,718,092.00
Base 2.371582 0.00 94.86 0.00 59,384.42

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP515 Nov 2012

125,000.000 79.430000 NHEG Local 174.375704 0.00 34,875.00 0.00 21,831,838.00
Base 2.195338 0.00 439.07 0.00 274,856.33

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP516 Nov 2012

51,000.000 79.440000 NHEG Local 171.543196 0.00 13,997.00 0.00 8,762,700.00
Base 2.159406 0.00 176.20 0.00 110,305.89

14 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP519 Nov 2012

9,000.000 80.215000 NHEG Local 173.499667 0.00 2,498.00 0.00 1,563,995.00
Base 2.162933 0.00 31.14 0.00 19,497.54

689992006 Total

210,000.000 Local 0.00 58,907.00 0.00 36,876,625.00
Base 0.00 741.27 0.00 464,044.18

690016001 TOYO KOHAN CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP530 Oct 2012
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32,000.000 80.045000 NHEH Local 199.019688 0.00 3,821.00 0.00 6,372,451.00
Base 2.486348 0.00 47.74 0.00 79,610.86

690030002 MAZDA MOTOR CORP COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP507 Nov 2012

212,000.000 80.530000 NHHJ Local 107.180599 0.00 13,633.00 0.00 22,735,920.00
Base 1.330940 0.00 169.29 0.00 282,328.57

690030002 MAZDA MOTOR CORP COMMON STOCK 14 Dec 2012 JP MORGANSECURITIES PLC JPY/JP519 Dec 2012

1,888,000.000 83.525000 NHEB Local 141.847500 0.00 294,588.00 0.00 268,102,668.00
Base 1.698264 0.00 3,526.94 0.00 3,209,849.36

690030002 Total

2,100,000.000 Local 0.00 308,221.00 0.00 290,838,588.00
Base 0.00 3,696.23 0.00 3,492,177.93

690054002 TOYOTA INDUSTRIES CORP COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0207 Nov 2012

1,300.000 80.530000 NHHJ Local 2,318.307692 0.00 1,808.00 0.00 3,015,608.00
Base 28.788125 0.00 22.45 0.00 37,447.01

696188903 WARABEYA NICHIYO CO LTD COMMON STOCK 09 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.0112 Oct 2012

400.000 78.185000 NHHV Local 1,411.000000 0.00 226.00 0.00 564,626.00
Base 18.046940 0.00 2.89 0.00 7,221.67

17 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0122 Oct 2012

9,000.000 78.750000 NHHV Local 1,564.911111 0.00 7,042.00 0.00 14,091,242.00
Base 19.871887 0.00 89.42 0.00 178,936.41

18 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0123 Oct 2012

6,000.000 79.240000 NHHV Local 1,537.366667 0.00 4,612.00 0.00 9,228,812.00
Base 19.401397 0.00 58.20 0.00 116,466.58

19 Oct 2012 INSTINET U.K. LTD JPY/JP5 0.0124 Oct 2012

9,200.000 79.265000 NHHV Local 1,550.135870 0.00 5,704.00 0.00 14,266,954.00
Base 19.556373 0.00 71.96 0.00 179,990.59

22 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0125 Oct 2012

4,400.000 79.845000 NHHV Local 1,557.431818 0.00 2,055.00 0.00 6,854,755.00
Base 19.505690 0.00 25.74 0.00 85,850.77
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23 Oct 2012 INSTINET U.K. LTD JPY/JP5 0.0126 Oct 2012

2,200.000 79.800000 NHHV Local 1,578.431364 0.00 1,389.00 0.00 3,473,938.00
Base 19.779842 0.00 17.41 0.00 43,533.06

26 Nov 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.0129 Nov 2012

4,100.000 82.120000 NHHV Local 1,476.780488 0.00 3,632.00 0.00 6,058,432.00
Base 17.983201 0.00 44.23 0.00 73,775.35

03 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.0106 Dec 2012

13,500.000 82.250000 NHHV Local 1,525.970370 0.00 12,360.00 0.00 20,612,960.00
Base 18.552831 0.00 150.27 0.00 250,613.50

04 Dec 2012 CABRERA CAPITAL MARKETS LLC JPY/JP5 0.0107 Dec 2012

15,500.000 81.865000 NHHV Local 1,548.916065 0.00 14,404.00 0.00 24,022,603.00
Base 18.920370 0.00 175.95 0.00 293,441.68

696188903 Total

64,300.000 Local 0.00 51,424.00 0.00 99,174,322.00
Base 0.00 636.07 0.00 1,229,829.61

698526001 YAMAHA MOTOR CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

2,300.000 80.530000 NHHJ Local 778.260870 0.00 1,074.00 0.00 1,791,074.00
Base 9.664235 0.00 13.34 0.00 22,241.08

698638004 JAPAN TRANSCITY CORP COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0111 Dec 2012

22,000.000 82.300000 NHEG Local 275.692273 0.00 9,704.00 0.00 6,074,934.00
Base 3.349845 0.00 117.91 0.00 73,814.51

07 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0112 Dec 2012

24,000.000 82.375000 NHEG Local 278.214292 0.00 10,683.00 0.00 6,687,826.00
Base 3.377412 0.00 129.69 0.00 81,187.57

10 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0113 Dec 2012

16,000.000 82.380000 NHEG Local 280.894688 0.00 7,190.00 0.00 4,501,505.00
Base 3.409744 0.00 87.28 0.00 54,643.18

11 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0114 Dec 2012
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14,000.000 82.420000 NHEG Local 283.411786 0.00 6,348.00 0.00 3,974,113.00
Base 3.438629 0.00 77.02 0.00 48,217.82

12 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0117 Dec 2012

6,000.000 82.930000 NHEG Local 284.285667 0.00 2,729.00 0.00 1,708,443.00
Base 3.428020 0.00 32.91 0.00 20,601.02

13 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0118 Dec 2012

4,000.000 83.550000 NHEG Local 284.800000 0.00 1,822.00 0.00 1,141,022.00
Base 3.408737 0.00 21.81 0.00 13,656.76

14 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0119 Dec 2012

26,000.000 83.525000 NHEG Local 291.935500 0.00 12,144.00 0.00 7,602,467.00
Base 3.495187 0.00 145.39 0.00 91,020.26

17 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0120 Dec 2012

13,000.000 83.715000 NHEG Local 294.625000 0.00 6,128.00 0.00 3,836,253.00
Base 3.519381 0.00 73.20 0.00 45,825.16

18 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0121 Dec 2012

17,500.000 84.030000 NHEG Local 299.857086 0.00 8,395.00 0.00 5,255,894.00
Base 3.568453 0.00 99.90 0.00 62,547.83

19 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0125 Dec 2012

25,900.000 84.315000 NHEG Local 303.338687 0.00 12,570.00 0.00 7,869,042.00
Base 3.597684 0.00 149.08 0.00 93,329.09

20 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0126 Dec 2012

32,600.000 84.335000 NHEG Local 309.829172 0.00 16,160.00 0.00 10,116,591.00
Base 3.673791 0.00 191.62 0.00 119,957.21

21 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0127 Dec 2012

10,000.000 84.115000 NHEG Local 312.583300 0.00 5,001.00 0.00 3,130,834.00
Base 3.716142 0.00 59.45 0.00 37,220.88

698638004 Total

211,000.000 Local 0.00 98,874.00 0.00 61,898,924.00
Base 0.00 1,185.26 0.00 742,021.29
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ACI02EJ02 NISSHIN STEEL HOLDINGS CO LT COMMON STOCK 01 Oct 2012 MERGER NON CASH JPY/JP501 Oct 2012

2,300.000 102.053211 NHHJ Local 2,622.933913 0.00 0.00 0.00 6,032,748.00
Base 25.701630 0.00 0.00 0.00 59,113.75

B02Q32903 ELECTRIC POWER DEVELOPMENT C COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

1,400.000 80.530000 NHHJ Local 1,962.928571 0.00 1,649.00 0.00 2,749,749.00
Base 24.375122 0.00 20.48 0.00 34,145.65

B03P2F906 FUYO GENERAL LEASE CO LTD COMMON STOCK 25 Oct 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0230 Oct 2012

3,400.000 80.045000 NHEH Local 2,252.793824 0.00 4,595.00 0.00 7,664,094.00
Base 28.144092 0.00 57.41 0.00 95,747.32

B05KJP905 NEC CAPITAL SOLUTIONS LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0130 Oct 2012

8,700.000 80.045000 NHEH Local 1,186.324598 0.00 6,192.00 0.00 10,327,216.00
Base 14.820721 0.00 77.36 0.00 129,017.63

26 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0131 Oct 2012

2,200.000 79.645000 NHEH Local 1,184.191818 0.00 1,563.00 0.00 2,606,785.00
Base 14.868376 0.00 19.62 0.00 32,730.05

B05KJP905 Total

10,900.000 Local 0.00 7,755.00 0.00 12,934,001.00
Base 0.00 96.98 0.00 161,747.68

B0FS5D909 SEVEN + I HOLDINGS CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0207 Nov 2012

300.000 80.530000 NHHJ Local 2,478.330000 0.00 446.00 0.00 743,945.00
Base 30.775239 0.00 5.54 0.00 9,238.11

B0SQYV907 SAINT MARC HOLDINGS CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0230 Oct 2012

3,000.000 80.045000 NHEH Local 2,996.306000 0.00 5,393.00 0.00 8,994,311.00
Base 37.432769 0.00 67.37 0.00 112,365.68

B17FRM900 BIT ISLE INC COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0114 Nov 2012

12,700.000 79.450000 NHEG Local 689.320866 0.00 14,007.00 0.00 8,768,382.00
Base 8.676159 0.00 176.30 0.00 110,363.52
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12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0115 Nov 2012

23,000.000 79.430000 NHEG Local 736.950000 0.00 27,120.00 0.00 16,976,970.00
Base 9.277981 0.00 341.43 0.00 213,734.99

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0216 Nov 2012

21,300.000 79.440000 NHEG Local 754.874601 0.00 25,726.00 0.00 16,104,555.00
Base 9.502450 0.00 323.84 0.00 202,726.02

B17FRM900 Total

57,000.000 Local 0.00 66,853.00 0.00 41,849,907.00
Base 0.00 841.57 0.00 526,824.53

B1DN46906 NIHON M+A CENTER INC COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0514 Nov 2012

3,000.000 79.450000 NHEG Local 2,501.587333 0.00 12,007.00 0.00 7,516,769.00
Base 31.486310 0.00 151.13 0.00 94,610.06

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0515 Nov 2012

3,000.000 79.430000 NHEG Local 2,526.771000 0.00 12,128.00 0.00 7,592,441.00
Base 31.811293 0.00 152.69 0.00 95,586.57

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0516 Nov 2012

6,000.000 79.440000 NHEG Local 2,516.840000 0.00 24,162.00 0.00 15,125,202.00
Base 31.682276 0.00 304.15 0.00 190,397.81

15 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0520 Nov 2012

4,000.000 81.165000 NHEG Local 2,543.872500 0.00 16,281.00 0.00 10,191,771.00
Base 31.341989 0.00 200.59 0.00 125,568.55

B1DN46906 Total

16,000.000 Local 0.00 64,578.00 0.00 40,426,183.00
Base 0.00 808.56 0.00 506,162.99

B249GC909 MATSUMOTOKIYOSHI HOLDINGS CO COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0130 Oct 2012

8,300.000 80.045000 NHEH Local 1,910.381084 0.00 9,513.00 0.00 15,865,676.00
Base 23.866339 0.00 118.85 0.00 198,209.46

B2Q4CF903 COCOKARA FINE INC COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0230 Oct 2012
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3,500.000 80.045000 NHEH Local 2,659.801143 0.00 5,585.00 0.00 9,314,889.00
Base 33.228823 0.00 69.77 0.00 116,370.65

B3ZGHJ901 UKC HOLDINGS CORP COMMON STOCK 25 Oct 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0130 Oct 2012

300.000 80.045000 NHEH Local 1,540.000000 0.00 277.00 0.00 462,277.00
Base 19.239178 0.00 3.46 0.00 5,775.21

26 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0131 Oct 2012

300.000 79.645000 NHEH Local 1,546.000000 0.00 278.00 0.00 464,078.00
Base 19.411137 0.00 3.49 0.00 5,826.83

29 Oct 2012 GOLDMAN SACHS + CO JPY/JP5 0.0101 Nov 2012

600.000 79.815000 NHEH Local 1,532.888333 0.00 551.00 0.00 920,284.00
Base 19.205517 0.00 6.90 0.00 11,530.21

B3ZGHJ901 Total

1,200.000 Local 0.00 1,106.00 0.00 1,846,639.00
Base 0.00 13.85 0.00 23,132.25

B40T3T902 SENSHU IKEDA HOLDINGS INC COMMON STOCK 14 Dec 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0119 Dec 2012

37,000.000 83.525000 NHEG Local 500.333811 0.00 29,620.00 0.00 18,541,971.00
Base 5.990228 0.00 354.62 0.00 221,993.07

17 Dec 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0120 Dec 2012

28,100.000 83.715000 NHEG Local 502.421317 0.00 22,589.00 0.00 14,140,628.00
Base 6.001569 0.00 269.83 0.00 168,913.91

18 Dec 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0121 Dec 2012

15,900.000 84.030000 NHEG Local 504.429686 0.00 12,833.00 0.00 8,033,265.00
Base 6.002971 0.00 152.72 0.00 95,599.96

B40T3T902 Total

81,000.000 Local 0.00 65,042.00 0.00 40,715,864.00
Base 0.00 777.17 0.00 486,506.94

B51WP2906 NIPPON LIGHT METAL HOLDINGS COMMON STOCK 01 Oct 2012 MERGER NON CASH JPY/JP501 Oct 2012

247,000.000 77.282466 NHEH Local 127.501785 0.00 0.00 0.00 31,492,941.00
Base 1.649815 0.00 0.00 0.00 407,504.35
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B5LTM9909 OTSUKA HOLDINGS CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0207 Nov 2012

2,200.000 80.530000 NHHJ Local 2,483.522273 0.00 3,278.00 0.00 5,467,027.00
Base 30.839715 0.00 40.71 0.00 67,888.08

B7VKZP903 NORTH PACIFIC BANK LTD COMMON STOCK 01 Oct 2012 MERGER NON CASH JPY/JP501 Oct 2012

7,800.000 100.148416 NHHJ Local 554.101410 0.00 0.00 0.00 4,321,991.00
Base 5.532803 0.00 0.00 0.00 43,155.86

JAPANESE YEN  Total

5,940,403.000 0.00

0.00

2,887,782.00

35,636.01

0.00

0.00

2,649,051,052.00

32,423,069.10

Local

Base

MALAYSIAN RINGGIT

624467908 RHB CAPITAL BHD COMMON STOCK MYR1. 14 Nov 2012 AUTREPAT-DIV RE MYR/MY327 Nov 2012

185.000 3.062800 NHIL Local 6.530594 0.00 0.00 0.00 1,208.16
Base 2.132230 0.00 0.00 0.00 394.46

655632008 MALAYAN BANKING BHD COMMON STOCK MYR1. 10 Oct 2012 AUTREPAT-DIV RE MYR/MY3

8,191.000 3.070500 NHIL Local 8.400478 0.00 0.00 0.00 68,808.32
Base 2.735866 0.00 0.00 0.00 22,409.48

10 Oct 2012 AUTREPAT-DIV RE MYR/MY3CANCEL

-8,191.000 3.070500 NHIL Local 8.400478 0.00 0.00 0.00 -68,808.32
Base 2.735866 0.00 0.00 0.00 -22,409.48

29 Oct 2012 AUTREPAT-DIV RE MYR/MY329 Oct 2012

6,143.000 3.057000 NHIL Local 8.400820 0.00 0.00 0.00 51,606.24
Base 2.748060 0.00 0.00 0.00 16,881.34

10 Oct 2012 AUTREPAT-DIV RE MYR/MY3

6,143.000 3.074000 NHIL Local 8.400820 0.00 0.00 0.00 51,606.24
Base 2.732863 0.00 0.00 0.00 16,787.99

10 Oct 2012 AUTREPAT-DIV RE MYR/MY3CANCEL

-6,143.000 3.074000 NHIL Local 8.400820 0.00 0.00 0.00 -51,606.24
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Base 2.732863 0.00 0.00 0.00 -16,787.99

655632008 Total

6,143.000 Local 0.00 0.00 0.00 51,606.24
Base 0.00 0.00 0.00 16,881.34

686877903 SP SETIA BHD COMMON STOCK MYR.7502 Oct 2012 CITIGROUPGLOBAL MARKETS INC. MYR/MY305 Oct 2012

25,600.000 3.051000 NHIL Local 3.649200 0.00 74.74 122.03 93,616.29
Base 1.196067 0.00 24.50 40.00 30,683.81

MALAYSIAN RINGGIT  Total

31,928.000 0.00

0.00

74.74

24.50

122.03

40.00

146,430.69

47,959.61

Local

Base

MEXICAN PESO

240645903 CEMEX SAB CPO UNIT NPV 05 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC MXN/MX108 Nov 2012

123,800.000 13.049300 NHHJ Local 11.931300 0.00 1,706.04 0.00 1,478,800.98
Base 0.914325 0.00 130.74 0.00 113,324.16

244820908 INDUSTRIAS PENOLES SAB DE CV COMMON STOCK NPV 05 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC MXN/MX1 0.0608 Nov 2012

365.000 13.049300 NHHJ Local 633.020904 0.00 266.87 0.00 231,319.50
Base 48.509951 0.00 20.45 0.00 17,726.58

264367905 GRUPO MEXICO SAB DE CV SER B COMMON STOCK NPV 05 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC MXN/MX108 Nov 2012

1,500.000 13.049300 NHHJ Local 42.415300 0.00 73.48 0.00 63,696.43
Base 3.250389 0.00 5.63 0.00 4,881.21

282239904 GRUPO FINANCIERO INBURSA O COMMON STOCK MXN. 05 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC MXN/MX108 Nov 2012

20,400.000 13.049300 NHHJ Local 34.956500 0.00 823.65 0.00 713,936.25
Base 2.678803 0.00 63.12 0.00 54,710.69

MEXICAN PESO  Total

146,065.000 0.00

0.00

2,870.04

219.94

0.00

0.00

2,487,753.16

190,642.64

Local

Base
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NEW ZEALAND DOLLAR

634160907 FLETCHER BUILDING LTD COMMON STOCK NPV 28 Sep 2012 AUTREPAT-DIV RE NZD/NZ417 Oct 2012

3,926.000 1.205909 NHHJ Local 7.063678 0.00 0.00 0.00 27,732.00
Base 5.857555 0.00 0.00 0.00 22,996.76

688143007 TELECOM CORP OF NEW ZEALAND COMMON STOCK NPV 21 Sep 2012 AUTREPAT-DIV RE NZD/NZ405 Oct 2012

16,063.000 1.204384 NHHJ Local 2.341900 0.00 0.00 0.00 37,617.94
Base 1.944480 0.00 0.00 0.00 31,234.17

ACI01NAQ5 ARGOSY PROPERTY LTD COMMON STOCK NPV 14 Dec 2012 MACQUARIESECURITIES LIMITED NZD/NZ419 Dec 2012

213,143.000 1.184063 NHEH Local 0.945000 0.00 201.42 0.00 201,621.56
Base 0.798099 0.00 170.11 0.00 170,279.42

17 Dec 2012 MERRILL LYNCH INTERNATIONAL NZD/NZ420 Dec 2012

213,142.000 1.184483 NHEH Local 0.945000 0.00 201.42 0.00 201,620.61
Base 0.797816 0.00 170.05 0.00 170,218.24

ACI01NAQ5 Total

426,285.000 Local 0.00 402.84 0.00 403,242.17
Base 0.00 340.16 0.00 340,497.66

NEW ZEALAND DOLLAR  Total

446,274.000 0.00

0.00

402.84

340.16

0.00

0.00

468,592.11

394,728.59

Local

Base

NORWEGIAN KRONE

B09RMQ900 SEADRILL LTD COMMON STOCK USD2. 02 Nov 2012 LOOP CAPITAL MARKETS LLC NOK/NO3 0.0207 Nov 2012

2,788.000 5.721950 NHHJ Local 234.735301 0.00 327.22 0.00 654,769.24
Base 41.023655 0.00 57.19 0.00 114,431.14

NORWEGIAN KRONE  Total

2,788.000 0.00

0.00

327.22

57.19

0.00

0.00

654,769.24

114,431.14

Local

Base
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PHILIPPINE PESO

627248909 DMCI HOLDINGS INC COMMON STOCK PHP1. 02 Oct 2012 UBS SECURITIES ASIA LTD PHP/PH205 Oct 2012

42,430.000 41.615000 NHIL Local 57.970500 0.00 4,919.38 983.88 2,465,591.58
Base 1.393019 0.00 118.21 23.64 59,247.67

PHILIPPINE PESO  Total

42,430.000 0.00

0.00

4,919.38

118.21

983.88

23.64

2,465,591.58

59,247.67

Local

Base

POLISH ZLOTY

B064B9904 EUROCASH SA COMMON STOCK PLN1. 02 Oct 2012 SANFORD C. BERNSTEIN LTD PLN/PL3 0.0105 Oct 2012

3,657.000 3.172950 NHIL Local 39.303301 0.00 143.73 0.00 143,875.90
Base 12.386990 0.00 45.30 0.00 45,344.52

POLISH ZLOTY  Total

3,657.000 0.00

0.00

143.73

45.30

0.00

0.00

143,875.90

45,344.52

Local

Base

POUND STERLING

005367008 ASHTEAD GROUP PLC COMMON STOCK GBP.1 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB02 Nov 2012

23,718.000 0.621794 NHEH Local 3.615000 0.00 42.87 429.92 86,213.36
Base 5.813823 0.00 68.95 691.42 138,652.61

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB05 Nov 2012

32,528.000 0.620713 NHEH Local 3.779000 0.00 61.46 615.92 123,600.69
Base 6.088160 0.00 99.02 992.28 199,126.96

005367008 Total

56,246.000 Local 0.00 104.33 1,045.84 209,814.05
Base 0.00 167.97 1,683.70 337,779.57

006630909 AVOCET MINING PLC COMMON STOCK GBP.0530 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB02 Nov 2012

27,393.000 0.621794 NHEH Local 0.740300 0.00 10.14 102.45 20,391.63
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Base 1.190587 0.00 16.31 164.77 32,794.83

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB05 Nov 2012

12,383.000 0.620713 NHEH Local 0.754900 0.00 4.67 46.76 9,399.36
Base 1.216182 0.00 7.52 75.33 15,142.84

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB06 Nov 2012

225,754.000 0.619559 NHEH Local 0.664500 0.00 75.01 751.44 150,839.98
Base 1.072537 0.00 121.07 1,212.86 243,463.46

006630909 Total

265,530.000 Local 0.00 89.82 900.65 180,630.97
Base 0.00 144.90 1,452.96 291,401.13

016389900 WETHERSPOON (J.D.) PLC COMMON STOCK GBP.0208 Oct 2012 J.P. MORGAN CLEARING CORP. GBP/GBB 0.0111 Oct 2012

6,500.000 0.623772 NHHV Local 4.980000 0.00 22.66 162.85 32,555.51
Base 7.983686 0.00 36.33 261.07 52,191.36

09 Oct 2012 3 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB15 Oct 2012

2,900.000 0.625528 NHHV Local 4.894714 0.00 5.68 71.97 14,272.32
Base 7.824932 0.00 9.08 115.05 22,816.44

24 Oct 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB29 Oct 2012

1,200.000 0.624454 NHHV Local 4.929258 0.00 2.37 29.58 5,947.06
Base 7.893709 0.00 3.80 47.37 9,523.62

29 Oct 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB01 Nov 2012

200.000 0.624064 NHHV Local 5.039651 0.00 0.41 5.04 1,013.38
Base 8.075536 0.00 0.66 8.08 1,623.84

07 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB12 Nov 2012

3,400.000 0.625978 NHHV Local 5.120576 0.00 6.96 88.05 17,504.97
Base 8.180121 0.00 11.12 140.66 27,964.19

16 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB21 Nov 2012

1,200.000 0.630298 NHHV Local 5.214042 0.00 2.50 31.28 6,290.63
Base 8.272344 0.00 3.97 49.63 9,980.41

06 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB11 Dec 2012

Prepared by State StreetPage 251



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

840.000 0.622471 NHHV Local 5.389381 0.00 1.81 22.64 4,551.53
Base 8.658044 0.00 2.91 36.37 7,312.04

06 Dec 2012 J.P. MORGAN CLEARING CORP. GBP/GBB 0.0111 Dec 2012

14,800.000 0.622471 NHHV Local 5.390000 0.00 55.84 399.86 80,227.70
Base 8.659038 0.00 89.71 642.38 128,885.84

07 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB12 Dec 2012

1,000.000 0.623811 NHHV Local 5.359850 0.00 2.14 26.80 5,388.79
Base 8.592106 0.00 3.43 42.96 8,638.50

10 Dec 2012 J.P. MORGAN CLEARING CORP. GBP/GBB 0.0113 Dec 2012

13,800.000 0.622374 NHHV Local 5.315357 0.00 51.35 367.76 73,771.04
Base 8.540455 0.00 82.51 590.90 118,531.69

13 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB18 Dec 2012

1,300.000 0.620001 NHHV Local 5.316738 0.00 2.77 34.56 6,949.09
Base 8.575370 0.00 4.47 55.74 11,208.19

14 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB19 Dec 2012

4,900.000 0.619655 NHHV Local 5.301780 0.00 10.39 130.89 26,120.00
Base 8.556019 0.00 16.77 211.23 42,152.49

17 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB20 Dec 2012

200.000 0.617189 NHHV Local 5.258050 0.00 0.42 5.26 1,057.29
Base 8.519351 0.00 0.68 8.52 1,713.07

18 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB21 Dec 2012

800.000 0.615233 NHHV Local 5.223663 0.00 1.67 20.89 4,201.49
Base 8.490544 0.00 2.71 33.95 6,829.10

20 Dec 2012 J.P. MORGAN CLEARING CORP. GBP/GBB 0.0127 Dec 2012

4,200.000 0.614742 NHHV Local 5.295000 0.00 15.57 112.20 22,366.77
Base 8.613370 0.00 25.33 182.52 36,384.00

20 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB27 Dec 2012

199.000 0.614742 NHHV Local 5.290000 0.00 0.42 5.26 1,058.39
Base 8.605236 0.00 0.68 8.56 1,721.68
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28 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBBOPEN

2,400.000 0.618946 NHHV Local 5.264983 0.00 5.05 64.18 12,705.19
Base 8.506369 0.00 8.16 103.69 20,527.14

016389900 Total

59,839.000 Local 0.00 188.01 1,579.07 315,981.15
Base 0.00 302.32 2,538.68 508,003.60

023740905 DIAGEO PLC COMMON STOCK GBP. 25 Oct 2012 AUTREPAT-DIV RE GBP/GBB 0.0425 Oct 2012

7,983.000 0.623850 NHHP Local 17.753159 0.00 213.98 713.25 142,650.70
Base 28.457416 0.00 343.00 1,143.30 228,661.87

040828907 STANDARD CHARTERED PLC COMMON STOCK USD.5 25 Sep 2012 AUTREPAT-STK/$ DIV GBP/GBB11 Oct 2012

3,452.000 0.616067 NHHP Local 12.983603 0.00 0.00 0.00 44,819.40
Base 21.074985 0.00 0.00 0.00 72,750.85

15 Oct 2012 SANFORD C. BERNSTEIN LTD GBP/GBB 0.0318 Oct 2012

126,888.000 0.622355 NHHP Local 14.573900 0.00 2,219.10 9,258.36 1,860,730.48
Base 23.417342 0.00 3,565.65 14,876.33 2,989,821.69

040828907 Total

130,340.000 Local 0.00 2,219.10 9,258.36 1,905,549.88
Base 0.00 3,565.65 14,876.33 3,062,572.54

044408904 AERO INVENTORY PLC ORD GBP0.0125 04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH GBP/GBB04 Dec 2012

102,500.000 0.620867 NHFN Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

048662902 KELLER GROUP PLC COMMON STOCK GBP.1 06 Dec 2012 G TRADE SERVICES LTD GBP/GBB 0.0211 Dec 2012

50,000.000 0.622471 NHEG Local 6.554200 0.00 524.34 1,639.55 329,873.89
Base 10.529326 0.00 842.35 2,633.94 529,942.58

07 Dec 2012 G TRADE SERVICES LTD GBP/GBB 0.0212 Dec 2012

5,600.000 0.623811 NHEG Local 6.547500 0.00 58.67 184.33 36,909.00
Base 10.495968 0.00 94.05 295.49 59,166.96
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048662902 Total

55,600.000 Local 0.00 583.01 1,823.88 366,782.89
Base 0.00 936.40 2,929.43 589,109.54

054052907 HSBC HOLDINGS PLC COMMON STOCK USD.5 02 Nov 2012 LOOP CAPITAL MARKETS LLC GBP/GBB 0.0107 Nov 2012

21,986.000 0.623461 NHHJ Local 6.237000 0.00 68.56 686.63 137,881.87
Base 10.003833 0.00 109.97 1,101.32 221,155.57

054052907 HSBC HOLDINGS PLC COMMON STOCK USD.5 28 Nov 2012 AUTREPAT-STK/$ DIV GBP/GBB

14,665.000 0.625137 NHHP Local 68.306483 0.00 0.00 0.00 1,001,714.58
Base 109.266422 0.00 0.00 0.00 1,602,392.08

28 Nov 2012 AUTREPAT-STK/$ DIV GBP/GBBCANCEL

-14,665.000 0.625137 NHHP Local 68.306483 0.00 0.00 0.00 -1,001,714.58
Base 109.266422 0.00 0.00 0.00 -1,602,392.08

28 Nov 2012 AUTREPAT-STK/$ DIV GBP/GBB

14,665.000 0.625137 NHHP Local 68.306483 0.00 0.00 0.00 1,001,714.58
Base 109.266422 0.00 0.00 0.00 1,602,392.08

28 Nov 2012 AUTREPAT-STK/$ DIV GBP/GBBCANCEL

-14,665.000 0.625137 NHHP Local 68.306483 0.00 0.00 0.00 -1,001,714.58
Base 109.266422 0.00 0.00 0.00 -1,602,392.08

28 Nov 2012 AUTREPAT-STK/$ DIV GBP/GBB12 Dec 2012

14,665.000 0.625137 NHHP Local 6.118536 0.00 0.00 0.00 89,728.34
Base 9.787512 0.00 0.00 0.00 143,533.88

054052907 Total

36,651.000 Local 0.00 68.56 686.63 227,610.21
Base 0.00 109.97 1,101.32 364,689.45

087541009 TATE + LYLE PLC COMMON STOCK GBP.2530 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB 0.0102 Nov 2012

19,558.000 0.621794 NHEH Local 7.240200 0.00 70.80 709.37 142,384.00
Base 11.644049 0.00 113.86 1,140.85 228,989.02

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB 0.0105 Nov 2012
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13,622.000 0.620713 NHEH Local 7.265000 0.00 49.48 496.07 99,509.38
Base 11.704282 0.00 79.71 799.19 160,314.64

087541009 Total

33,180.000 Local 0.00 120.28 1,205.44 241,893.38
Base 0.00 193.57 1,940.04 389,303.66

092528900 GLAXOSMITHKLINE PLC COMMON STOCK GBP.2513 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.0218 Dec 2012

46,190.000 0.620001 NHEB Local 13.639700 0.00 441.01 3,151.09 633,609.84
Base 21.999481 0.00 711.31 5,082.39 1,021,949.71

313486904 BARCLAYS PLC COMMON STOCK GBP.2502 Nov 2012 LOOP CAPITAL MARKETS LLC GBP/GBB07 Nov 2012

52,502.000 0.623461 NHHJ Local 2.396400 0.00 62.91 630.08 126,508.78
Base 3.843705 0.00 100.90 1,010.61 202,913.70

B03MLX903 ROYAL DUTCH SHELL PLC A SHS COMMON STOCK EUR.0730 Nov 2012 AUTREPAT-STK/$ DIV EUR/GBB20 Dec 2012

1,588.000 0.624025 NHHJ Local 20.557034 0.00 0.00 0.00 32,644.57
Base 32.942645 0.00 0.00 0.00 52,312.92

B0F997900 BERENDSEN PLC COMMON STOCK GBP.3 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB02 Nov 2012

9,423.000 0.621794 NHEH Local 5.668500 0.00 26.71 268.20 53,709.19
Base 9.116363 0.00 42.96 431.33 86,377.79

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB05 Nov 2012

1,088.000 0.620713 NHEH Local 5.680303 0.00 3.09 30.92 6,214.18
Base 9.151255 0.00 4.98 49.81 10,011.36

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB06 Nov 2012

204.000 0.619559 NHEH Local 5.767700 0.00 0.59 5.89 1,183.09
Base 9.309364 0.00 0.95 9.51 1,909.57

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB07 Nov 2012

3,338.000 0.623461 NHEH Local 5.808601 0.00 9.70 97.99 19,496.80
Base 9.316703 0.00 15.56 157.17 31,271.88

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB08 Nov 2012

2,639.000 0.625958 NHEH Local 5.747401 0.00 7.58 76.87 15,251.84
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Base 9.181768 0.00 12.11 122.81 24,365.60

06 Nov 2012 EXECUTIONLIMITED GBP/GBB09 Nov 2012

11,087.000 0.625626 NHEH Local 5.764400 0.00 22.37 320.55 64,252.82
Base 9.213811 0.00 35.76 512.37 102,701.65

B0F997900 Total

27,779.000 Local 0.00 70.04 800.42 160,107.92
Base 0.00 112.32 1,283.00 256,637.85

B1CRLC906 MONDI PLC COMMON STOCK EUR.2 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB 0.0102 Nov 2012

28,090.000 0.621794 NHEH Local 6.707000 0.00 94.20 943.47 189,437.30
Base 10.786531 0.00 151.50 1,517.34 304,662.48

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB 0.0105 Nov 2012

23,395.000 0.620713 NHEH Local 6.789300 0.00 79.42 795.58 159,710.67
Base 10.937905 0.00 127.95 1,281.72 257,301.96

B1CRLC906 Total

51,485.000 Local 0.00 173.62 1,739.05 349,147.97
Base 0.00 279.45 2,799.06 561,964.44

B1YKG0909 INTERNATIONAL PERSONAL FINAN COMMON STOCK GBP.1 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB02 Nov 2012

29,593.000 0.621794 NHEH Local 3.441000 0.00 50.92 510.40 102,390.83
Base 5.533987 0.00 81.89 820.85 164,670.02

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB05 Nov 2012

10,618.000 0.620713 NHEH Local 3.464600 0.00 18.39 185.03 36,990.54
Base 5.581646 0.00 29.63 298.09 59,593.63

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB06 Nov 2012

4,435.000 0.619559 NHEH Local 3.526699 0.00 7.82 79.24 15,727.97
Base 5.692273 0.00 12.62 127.89 25,385.75

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB07 Nov 2012

33,662.000 0.623461 NHEH Local 3.738700 0.00 62.92 630.58 126,545.62
Base 5.996686 0.00 100.92 1,011.41 202,972.79
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05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB08 Nov 2012

39,196.000 0.626037 NHEH Local 3.703600 0.00 72.58 727.19 145,966.08
Base 5.915944 0.00 115.94 1,161.58 233,158.87

B1YKG0909 Total

117,504.000 Local 0.00 212.63 2,132.44 427,621.04
Base 0.00 341.00 3,419.82 685,781.06

B3XDDH908 ENTERTAINMENT ONE LTD COMMON STOCK NPV 06 Dec 2012 G TRADE SERVICES LTD GBP/GBB11 Dec 2012

32,800.000 0.622471 NHEG Local 1.600000 0.00 83.97 1.00 52,564.97
Base 2.570401 0.00 134.90 1.61 84,445.65

07 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB12 Dec 2012

7,500.000 0.623811 NHEG Local 1.625000 0.00 19.50 1.00 12,208.00
Base 2.604956 0.00 31.26 1.60 19,570.03

07 Dec 2012 G TRADE SERVICES LTD GBP/GBB12 Dec 2012

1,600.000 0.623811 NHEG Local 1.610000 0.00 4.12 0.00 2,580.12
Base 2.580910 0.00 6.60 0.00 4,136.06

10 Dec 2012 G TRADE SERVICES LTD GBP/GBB13 Dec 2012

7,500.000 0.622374 NHEG Local 1.625000 0.00 19.50 1.00 12,208.00
Base 2.610970 0.00 31.33 1.61 19,615.22

11 Dec 2012 G TRADE SERVICES LTD GBP/GBB14 Dec 2012

44,700.000 0.621022 NHEG Local 1.625000 0.00 116.22 1.00 72,754.72
Base 2.616654 0.00 187.14 1.61 117,153.21

12 Dec 2012 G TRADE SERVICES LTD GBP/GBB17 Dec 2012

12,800.000 0.619905 NHEG Local 1.627500 0.00 33.33 1.00 20,866.33
Base 2.625402 0.00 53.77 1.61 33,660.53

B3XDDH908 Total

106,900.000 Local 0.00 276.64 5.00 173,182.14
Base 0.00 445.00 8.04 278,580.70

B4T3BW902 GLENCORE INTERNATIONAL PLC COMMON STOCK USD.0102 Nov 2012 LOOP CAPITAL MARKETS LLC GBP/GBB07 Nov 2012
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18,827.000 0.623461 NHHJ Local 3.442900 0.00 32.41 1.00 64,852.89
Base 5.522238 0.00 51.98 1.60 104,020.76

B4YCDF901 TALKTALK TELECOM GROUP COMMON STOCK GBP. 09 Nov 2012 CABRERA CAPITAL MARKETS LLC GBP/GBB

50,000.000 0.628457 NHHV Local 1.908751 0.00 57.26 1.00 95,495.81
Base 3.037202 0.00 91.11 1.59 151,952.81

09 Nov 2012 CABRERA CAPITAL MARKETS LLC GBP/GBBCANCEL

-50,000.000 0.628457 NHHV Local 1.908751 0.00 -57.26 -1.00 -95,495.81
Base 3.037202 0.00 -91.11 -1.59 -151,952.81

09 Nov 2012 CABRERA CAPITAL MARKETS LLC GBP/GBB14 Nov 2012

50,000.000 0.628457 NHHV Local 1.908751 0.00 57.26 478.19 95,973.00
Base 3.037202 0.00 91.11 760.90 152,712.12

B4YCDF901 Total

50,000.000 Local 0.00 57.26 478.19 95,973.00
Base 0.00 91.11 760.90 152,712.12

B635TG906 ENQUEST PLC COMMON STOCK GBP.0230 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB02 Nov 2012

24,792.000 0.621794 NHEH Local 1.180200 0.00 14.63 147.37 29,421.52
Base 1.898056 0.00 23.53 237.01 47,317.15

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB05 Nov 2012

54,625.000 0.620713 NHEH Local 1.174500 0.00 32.08 321.95 64,511.09
Base 1.892179 0.00 51.68 518.68 103,930.62

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB06 Nov 2012

48,076.000 0.619559 NHEH Local 1.179300 0.00 28.35 284.62 57,009.00
Base 1.903451 0.00 45.76 459.39 92,015.45

02 Nov 2012 J.P. MORGAN CLEARING CORP. GBP/GBB07 Nov 2012

89,282.000 0.623461 NHEH Local 1.178100 0.00 52.59 526.92 105,762.63
Base 1.889613 0.00 84.35 845.15 169,637.92

B635TG906 Total

216,775.000 Local 0.00 127.65 1,280.86 256,704.24
Base 0.00 205.32 2,060.23 412,901.14
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B82YXW900 VESUVIUS PLC COMMON STOCK GBP.1 17 Dec 2012 EXCHANGE OFFER (NON CASH) GBP/GBB17 Dec 2012

320,000.000 0.625869 NHHV Local 5.276837 0.00 0.00 0.00 1,688,588.11
Base 8.431211 0.00 0.00 0.00 2,697,987.82

B83VD9908 MAN GROUP PLC COMMON STOCK USD. 06 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBB06 Nov 2012

78,869.000 0.585312 NHHJ Local 3.043689 0.00 0.00 0.00 240,052.73
Base 5.200115 0.00 0.00 0.00 410,127.93

06 Nov 2012 EXCHANGE OFFER (NON CASH) GBP/GBB

78,869.000 0.585312 NHHJ Local 3.043689 0.00 0.00 0.00 240,052.73
Base 5.200115 0.00 0.00 0.00 410,127.93

06 Nov 2012 EXCHANGE OFFER (NON CASH) GBP/GBBCANCEL

-78,869.000 0.585312 NHHJ Local 3.043689 0.00 0.00 0.00 -240,052.73
Base 5.200115 0.00 0.00 0.00 -410,127.93

B83VD9908 Total

78,869.000 Local 0.00 0.00 0.00 240,052.73
Base 0.00 0.00 0.00 410,127.93

B83XCK900 MICRO FOCUS INTERNATIONAL COMMON STOCK GBP. 26 Oct 2012 REVERSE SPLIT NON CASH GBP/GBB26 Oct 2012

67,174.000 0.612573 NHEH Local 3.619535 0.00 0.00 0.00 243,138.69
Base 5.908745 0.00 0.00 0.00 396,914.14

B83XCK900 MICRO FOCUS INTERNATIONAL COMMON STOCK GBP. 26 Oct 2012 REVERSE SPLIT NON CASH GBP/GBB26 Oct 2012

193,200.000 0.634691 NHHV Local 5.041404 0.00 0.00 0.00 973,999.32
Base 7.943079 0.00 0.00 0.00 1,534,602.95

B83XCK900 MICRO FOCUS INTERNATIONAL COMMON STOCK GBP. 26 Oct 2012 REVERSE SPLIT NON CASH GBP/GBB26 Oct 2012

68,272.000 0.651296 NHEG Local 4.747923 0.00 0.00 0.00 324,150.20
Base 7.289962 0.00 0.00 0.00 497,700.28

B83XCK900 Total

328,646.000 Local 0.00 0.00 0.00 1,541,288.21
Base 0.00 0.00 0.00 2,429,217.37

B85FJG909 PAN AFRICAN RESOURCES PLC RTS EXP 11JAN13 19 Dec 2012 RIGHTS ISSUE (NON CASH) GBP/GBB19 Dec 2012
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901,935.000 0.614647 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B85KYF903 INTERCONTINENTAL HOTELS GROU COMMON STOCK GBP. 09 Oct 2012 REVERSE SPLIT NON CASH GBP/GBB09 Oct 2012

16,955.000 0.605333 NHHJ Local 10.586216 0.00 0.00 0.00 179,489.30
Base 17.488252 0.00 0.00 0.00 296,513.33

B8DDR8904 MCBRIDE PREFERRED STOCK 29 Oct 2012 AUTREPAT-DISTRIBUTION GBP/GBB29 Oct 2012

12,114,000.000 0.624064 NHHV Local 0.001000 0.00 0.00 0.00 12,114.00
Base 0.001602 0.00 0.00 0.00 19,411.47

B8K8LZ903 ROLLS ROYCE HLDGS C SHS ENTITLEMENT JA 24 Oct 2012 AUTREPAT-DISTRIBUTION GBP/GBB05 Nov 2012

7,168,320.000 0.627353 NHHJ Local 0.001000 0.00 0.00 0.00 7,168.32
Base 0.001594 0.00 0.00 0.00 11,426.29

B8K8LZ903 ROLLS ROYCE HLDGS C SHS ENTITLEMENT JA 24 Oct 2012 AUTREPAT-DISTRIBUTION GBP/GBB05 Nov 2012

47,412,828.000 0.627353 NHHP Local 0.001000 0.00 0.00 0.00 47,412.83
Base 0.001594 0.00 0.00 0.00 75,576.01

B8K8LZ903 Total

54,581,148.000 Local 0.00 0.00 0.00 54,581.15
Base 0.00 0.00 0.00 87,002.30

B8L59D901 MELROSE INDUSTRIES PLC COMMON STOCK GBP. 27 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBB

38,928.000 0.635768 NHEH Local 1.994154 0.00 0.00 0.00 77,628.43
Base 3.136607 0.00 0.00 0.00 122,101.83

27 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBBCANCEL

-38,928.000 0.635768 NHEH Local 1.994154 0.00 0.00 0.00 -77,628.43
Base 3.136607 0.00 0.00 0.00 -122,101.83

B8L59D901 MELROSE INDUSTRIES PLC COMMON STOCK GBP. 27 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBB

10,000.000 0.628713 NHHJ Local 2.331352 0.00 0.00 0.00 23,313.52
Base 3.708134 0.00 0.00 0.00 37,081.34

27 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBBCANCEL

-10,000.000 0.628713 NHHJ Local 2.331352 0.00 0.00 0.00 -23,313.52
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Base 3.708134 0.00 0.00 0.00 -37,081.34

B8L59D901 MELROSE INDUSTRIES PLC COMMON STOCK GBP. 27 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBB27 Nov 2012

38,928.000 0.635768 NHEH Local 1.994154 0.00 0.00 0.00 77,628.43
Base 3.136607 0.00 0.00 0.00 122,101.83

B8L59D901 MELROSE INDUSTRIES PLC COMMON STOCK GBP. 27 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBB27 Nov 2012

10,000.000 0.628713 NHHJ Local 2.331352 0.00 0.00 0.00 23,313.52
Base 3.708134 0.00 0.00 0.00 37,081.34

B8L59D901 Total

48,928.000 Local 0.00 0.00 0.00 100,941.95
Base 0.00 0.00 0.00 159,183.17

B8N69M907 WOLSELEY PLC COMMON STOCK GBP. 10 Dec 2012 REVERSE SPLIT NON CASH GBP/GBB10 Dec 2012

24,327.000 0.584975 NHHJ Local 18.880475 0.00 0.00 0.00 459,305.33
Base 32.275703 0.00 0.00 0.00 785,171.05

POUND STERLING  Total

69,852,227.000 0.00

0.00

5,041.26

8,102.17

27,431.25

44,091.41

10,187,626.40

16,385,910.20

Local

Base

SINGAPORE DOLLAR

681176004 HONG LEONG FINANCE LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL SGD/SG319 Dec 2012

93,000.000 1.219550 NHEH Local 2.518500 0.00 234.22 93.69 234,548.41
Base 2.065106 0.00 192.05 76.82 192,323.73

17 Dec 2012 CLSA SINGAPORE PTE LTD. SGD/SG320 Dec 2012

39,000.000 1.219600 NHEH Local 2.535600 0.00 98.89 39.55 99,026.84
Base 2.079042 0.00 81.08 32.43 81,196.16

18 Dec 2012 CLSA SINGAPORE PTE LTD. SGD/SG321 Dec 2012

14,000.000 1.217500 NHEH Local 2.536500 0.00 35.51 14.20 35,560.71
Base 2.083368 0.00 29.17 11.66 29,207.98

19 Dec 2012 CLSA SINGAPORE PTE LTD. SGD/SG324 Dec 2012

12,000.000 1.218300 NHEH Local 2.533100 0.00 30.40 12.16 30,439.76
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Base 2.079209 0.00 24.95 9.98 24,985.44

681176004 Total

158,000.000 Local 0.00 399.02 159.60 399,575.72
Base 0.00 327.25 130.89 327,713.31

ACI04HF49 OLAM INTL LTD RTS EXP 21JAN13 28 Dec 2012 RIGHTS ISSUE (NON CASH) SGD/SG3

16,730.000 1.222050 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

28 Dec 2012 RIGHTS ISSUE (NON CASH) SGD/SG3CANCEL

-16,730.000 1.222050 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ACI04HF49 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

B07LZ3902 AUSGROUP LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL SGD/SG319 Dec 2012

1,356,000.000 1.219550 NHEH Local 0.510700 0.00 692.51 266.75 693,468.46
Base 0.418761 0.00 567.84 218.73 568,626.51

B23WXW906 PARKWAYLIFE REAL ESTATE REIT NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL SGD/SG319 Dec 2012

63,000.000 1.219550 NHEH Local 2.145600 0.00 135.17 54.07 135,362.04
Base 1.759337 0.00 110.84 44.34 110,993.43

17 Dec 2012 CLSA SINGAPORE PTE LTD. SGD/SG320 Dec 2012

50,000.000 1.219600 NHEH Local 2.142100 0.00 107.11 42.84 107,254.95
Base 1.756396 0.00 87.82 35.13 87,942.73

18 Dec 2012 CLSA SINGAPORE PTE LTD. SGD/SG321 Dec 2012

65,000.000 1.217500 NHEH Local 2.141700 0.00 139.21 55.68 139,405.39
Base 1.759097 0.00 114.34 45.73 114,501.35

19 Dec 2012 CITIGROUPGLOBAL MARKETS INC. SGD/SG324 Dec 2012

38,000.000 1.218300 NHEH Local 2.158200 0.00 82.01 32.80 82,126.41
Base 1.771485 0.00 67.32 26.92 67,410.66
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19 Dec 2012 CLSA SINGAPORE PTE LTD. SGD/SG324 Dec 2012

26,000.000 1.218300 NHEH Local 2.156600 0.00 56.07 22.43 56,150.10
Base 1.770172 0.00 46.02 18.41 46,088.89

B23WXW906 Total

242,000.000 Local 0.00 519.57 207.82 520,298.89
Base 0.00 426.34 170.53 426,937.06

SINGAPORE DOLLAR  Total

1,756,000.000 0.00

0.00

1,611.10

1,321.43

634.17

520.15

1,613,343.07

1,323,276.88

Local

Base

SOUTH AFRICAN RAND

604077909 AFRICAN BANK INVESTMENTS LTD COMMON STOCK ZAR. 14 Dec 2012 AUTREPAT-STK/$ DIV ZAR/ZA118 Dec 2012

1,951.000 8.627250 NHHJ Local 31.774833 0.00 0.00 0.00 61,992.70
Base 3.683078 0.00 0.00 0.00 7,185.69

604077909 AFRICAN BANK INVESTMENTS LTD COMMON STOCK ZAR. 14 Dec 2012 AUTREPAT-STK/$ DIV ZAR/ZA118 Dec 2012

2,220.000 8.627250 NHIL Local 31.768198 0.00 0.00 0.00 70,525.40
Base 3.682309 0.00 0.00 0.00 8,174.74

604077909 Total

4,171.000 Local 0.00 0.00 0.00 132,518.10
Base 0.00 0.00 0.00 15,360.43

612793901 STEINHOFF INTL HOLDINGS LTD COMMON STOCK ZAR. 30 Nov 2012 AUTREPAT-STK/$ DIV ZAR/ZA103 Dec 2012

2,924.000 8.881900 NHHJ Local 23.418057 0.00 0.00 0.00 68,474.40
Base 2.636604 0.00 0.00 0.00 7,709.43

612793901 STEINHOFF INTL HOLDINGS LTD COMMON STOCK ZAR. 30 Nov 2012 AUTREPAT-STK/$ DIV ZAR/ZA103 Dec 2012

2,972.000 8.881900 NHIL Local 23.422341 0.00 0.00 0.00 69,611.20
Base 2.637087 0.00 0.00 0.00 7,837.42

612793901 Total

5,896.000 Local 0.00 0.00 0.00 138,085.60
Base 0.00 0.00 0.00 15,546.85
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682036900 MR PRICE GROUP LTD COMMON STOCK ZAR. 02 Oct 2012 CABRERA CAPITAL MARKETS LLC ZAR/ZA3 0.0209 Oct 2012

12,695.000 8.368700 NHIL Local 128.482900 0.00 1,631.09 4,077.72 1,636,799.23
Base 15.352791 0.00 194.90 487.26 195,585.84

ACI02IJW3 PPC LTD COMMON STOCK NPV 08 Oct 2012 CUSIP CHANGE NON CASH ZAR/ZA315 Oct 2012

21,489.000 7.295129 NHHJ Local 29.562321 0.00 0.00 0.00 635,264.72
Base 4.052337 0.00 0.00 0.00 87,080.67

ACI02IJW3 PPC LTD COMMON STOCK NPV 08 Oct 2012 CUSIP CHANGE NON CASH ZAR/ZA315 Oct 2012

50,201.000 8.387009 NHIL Local 26.429640 0.00 0.00 0.00 1,326,794.40
Base 3.151259 0.00 0.00 0.00 158,196.38

ACI02IJW3 Total

71,690.000 Local 0.00 0.00 0.00 1,962,059.12
Base 0.00 0.00 0.00 245,277.05

SOUTH AFRICAN RAND  Total

94,452.000 0.00

0.00

1,631.09

194.90

4,077.72

487.26

3,869,462.05

471,770.17

Local

Base

SOUTH KOREAN WON

610742900 HANKOOK TIRE WORLDWIDE CO LT COMMON STOCK 30 Aug 2012 REVERSE SPLIT NON CASH KRW/KR3

1,335.835 1,153.737762 NHIL Local 19,403.023577 0.00 0.00 0.00 25,919,238.00
Base 16.817534 0.00 0.00 0.00 22,465.45

30 Aug 2012 REVERSE SPLIT NON CASH KRW/KR3CANCEL

-1,335.835 1,153.737762 NHIL Local 19,403.023577 0.00 0.00 0.00 -25,919,238.00
Base 16.817534 0.00 0.00 0.00 -22,465.45

30 Aug 2012 REVERSE SPLIT NON CASH KRW/KR302 Oct 2012

1,335.000 1,153.737762 NHIL Local 19,415.159550 0.00 0.00 0.00 25,919,238.00
Base 16.828052 0.00 0.00 0.00 22,465.45

610742900 Total

1,335.000 Local 0.00 0.00 0.00 25,919,238.00
Base 0.00 0.00 0.00 22,465.45
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620482901 GS HOME SHOPPING INC COMMON STOCK 14 Dec 2012 J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR3 0.1518 Dec 2012

1,514.000 1,074.750000 NHEH Local 144,527.806473 0.00 240,697.00 0.00 219,055,796.00
Base 134.475745 0.00 223.96 0.00 203,820.23

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.1520 Dec 2012

1,144.000 1,072.500000 NHEH Local 143,723.918706 0.00 180,862.00 0.00 164,601,025.00
Base 134.008316 0.00 168.64 0.00 153,474.15

18 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.1121 Dec 2012

919.000 1,073.200000 NHEH Local 141,920.130577 0.00 104,340.00 0.00 130,528,940.00
Base 132.240151 0.00 97.22 0.00 121,625.92

620482901 Total

3,577.000 Local 0.00 525,899.00 0.00 514,185,761.00
Base 0.00 489.82 0.00 478,920.30

627611908 DONGKUK STEEL MILL CO LTD COMMON STOCK 02 Oct 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0105 Oct 2012

1,380.000 1,112.650000 NHHJ Local 16,478.985507 0.00 18,193.00 0.00 22,759,193.00
Base 14.810574 0.00 16.35 0.00 20,454.94

628591901 EO TECHNICS CO LTD COMMON STOCK 14 Dec 2012 J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR3 0.0318 Dec 2012

2,171.000 1,074.750000 NHEH Local 29,334.669737 0.00 70,054.00 0.00 63,755,622.00
Base 27.294412 0.00 65.18 0.00 59,321.35

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0320 Dec 2012

7,688.000 1,072.500000 NHEH Local 29,907.772763 0.00 252,924.00 0.00 230,183,881.00
Base 27.886035 0.00 235.83 0.00 214,623.67

18 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0221 Dec 2012

695.000 1,073.200000 NHEH Local 29,529.031655 0.00 16,418.00 0.00 20,539,095.00
Base 27.514938 0.00 15.30 0.00 19,138.18

20 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0224 Dec 2012

2,907.000 1,074.675000 NHEH Local 29,336.902993 0.00 68,226.00 0.00 85,350,603.00
Base 27.298395 0.00 63.49 0.00 79,419.92

21 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0226 Dec 2012
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3,484.000 1,074.330000 NHEH Local 28,842.873995 0.00 80,391.00 0.00 100,568,964.00
Base 26.847313 0.00 74.83 0.00 93,610.87

24 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0227 Dec 2012

804.000 1,074.150000 NHEH Local 29,248.745025 0.00 18,813.00 0.00 23,534,804.00
Base 27.229665 0.00 17.51 0.00 21,910.17

628591901 Total

17,749.000 Local 0.00 506,826.00 0.00 523,932,969.00
Base 0.00 472.14 0.00 488,024.16

632105904 SUNG KWANG BEND CO LTD COMMON STOCK 14 Dec 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.0218 Dec 2012

17,686.000 1,074.750000 NHEH Local 23,824.666516 0.00 463,500.00 0.00 421,826,552.00
Base 22.167636 0.00 431.26 0.00 392,488.07

634692909 LG CHEM LTD PREFERENCE PREFERENCE 02 Oct 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0705 Oct 2012

284.000 1,112.650000 NHHJ Local 99,647.183099 0.00 22,640.00 0.00 28,322,440.00
Base 89.558426 0.00 20.35 0.00 25,454.94

640586905 HYUNDAI MERCHANT MARINE COMMON STOCK 12 Dec 2012 RIGHTS EXERCISED KRW/KR312 Dec 2012

198.000 1,076.750000 NHIL Local 17,900.000000 0.00 0.00 0.00 3,544,200.00
Base 16.624100 0.00 0.00 0.00 3,291.57

644358905 INTOPS CO LTD COMMON STOCK 08 Oct 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0110 Oct 2012

1,862.000 1,112.000000 NHHV Local 22,256.518797 0.00 20,720.00 0.00 41,462,358.00
Base 20.014855 0.00 18.63 0.00 37,286.29

09 Oct 2012 CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR3 0.0111 Oct 2012

2,013.000 1,110.850000 NHHV Local 21,980.809737 0.00 22,120.00 0.00 44,269,490.00
Base 19.787379 0.00 19.91 0.00 39,851.91

10 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0112 Oct 2012

1,229.000 1,114.650000 NHHV Local 21,876.783564 0.00 13,440.00 0.00 26,900,007.00
Base 19.626595 0.00 12.06 0.00 24,133.14

11 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0115 Oct 2012

1,419.000 1,114.300000 NHHV Local 22,547.095842 0.00 15,995.00 0.00 32,010,324.00
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Base 20.234314 0.00 14.35 0.00 28,726.85

12 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0116 Oct 2012

1,304.000 1,111.250000 NHHV Local 22,321.507669 0.00 14,552.00 0.00 29,121,798.00
Base 20.086846 0.00 13.10 0.00 26,206.34

15 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0117 Oct 2012

1,495.000 1,110.525000 NHHV Local 22,550.564548 0.00 16,855.00 0.00 33,729,949.00
Base 20.306220 0.00 15.18 0.00 30,372.98

16 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0118 Oct 2012

1,691.000 1,107.250000 NHHV Local 22,418.837966 0.00 18,952.00 0.00 37,929,207.00
Base 20.247314 0.00 17.12 0.00 34,255.32

17 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0119 Oct 2012

3,106.000 1,105.550000 NHHV Local 22,072.430457 0.00 34,276.00 0.00 68,591,245.00
Base 19.965113 0.00 31.00 0.00 62,042.64

18 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0122 Oct 2012

1,074.000 1,104.350000 NHHV Local 22,078.200186 0.00 11,853.00 0.00 23,723,840.00
Base 19.992032 0.00 10.73 0.00 21,482.18

19 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0123 Oct 2012

1,560.000 1,103.375000 NHHV Local 21,984.140385 0.00 17,148.00 0.00 34,312,407.00
Base 19.924450 0.00 15.54 0.00 31,097.68

22 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0124 Oct 2012

484.000 1,104.200000 NHHV Local 22,284.123967 0.00 5,391.00 0.00 10,790,907.00
Base 20.181239 0.00 4.88 0.00 9,772.60

23 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0125 Oct 2012

1,778.000 1,103.100000 NHHV Local 23,342.766592 0.00 20,750.00 0.00 41,524,189.00
Base 21.161061 0.00 18.81 0.00 37,643.18

24 Oct 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0126 Oct 2012

1,249.000 1,103.650000 NHHV Local 23,022.031225 0.00 14,380.00 0.00 28,768,897.00
Base 20.859902 0.00 13.03 0.00 26,067.05

25 Oct 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0129 Oct 2012
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858.000 1,098.200000 NHHV Local 23,544.634033 0.00 10,100.00 0.00 20,211,396.00
Base 21.439295 0.00 9.20 0.00 18,404.11

26 Oct 2012 CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR3 0.0130 Oct 2012

1,370.000 1,096.950000 NHHV Local 23,234.487591 0.00 15,910.00 0.00 31,847,158.00
Base 21.180991 0.00 14.50 0.00 29,032.46

29 Oct 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0131 Oct 2012

1,442.000 1,095.850000 NHHV Local 23,066.257975 0.00 16,630.00 0.00 33,278,174.00
Base 21.048737 0.00 15.18 0.00 30,367.45

30 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0101 Nov 2012

836.000 1,091.475000 NHHV Local 23,154.421053 0.00 9,678.00 0.00 19,366,774.00
Base 21.213881 0.00 8.87 0.00 17,743.67

01 Nov 2012 DONGWON SECURITIES KRW/KR3 0.0105 Nov 2012

1,243.000 1,092.250000 NHHV Local 24,381.905068 0.00 15,152.00 0.00 30,321,860.00
Base 22.322641 0.00 13.87 0.00 27,760.92

02 Nov 2012 CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR3 0.0106 Nov 2012

3,031.000 1,090.875000 NHHV Local 24,821.811283 0.00 37,610.00 0.00 75,272,520.00
Base 22.754038 0.00 34.48 0.00 69,001.97

05 Nov 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0107 Nov 2012

2,060.000 1,091.175000 NHHV Local 24,889.356796 0.00 25,640.00 0.00 51,297,715.00
Base 22.809684 0.00 23.50 0.00 47,011.45

06 Nov 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0108 Nov 2012

2,132.000 1,090.700000 NHHV Local 26,472.841463 0.00 28,220.00 0.00 56,468,318.00
Base 24.271423 0.00 25.87 0.00 51,772.55

07 Nov 2012 CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR3 0.0109 Nov 2012

3,620.000 1,085.600000 NHHV Local 26,731.644475 0.00 48,380.00 0.00 96,816,933.00
Base 24.623843 0.00 44.57 0.00 89,182.88

08 Nov 2012 DONGWON SECURITIES KRW/KR3 0.0112 Nov 2012

465.000 1,089.500000 NHHV Local 26,525.492473 0.00 6,163.00 0.00 12,340,517.00
Base 24.346482 0.00 5.66 0.00 11,326.77
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09 Nov 2012 DONGWON SECURITIES KRW/KR3 0.0113 Nov 2012

1,118.000 1,087.750000 NHHV Local 27,391.731664 0.00 15,311.00 0.00 30,639,267.00
Base 25.182010 0.00 14.08 0.00 28,167.56

644358905 Total

38,439.000 Local 0.00 455,226.00 0.00 910,995,250.00
Base 0.00 414.12 0.00 828,709.95

651836900 KP CHEMICAL CORP COMMON STOCK 02 Oct 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0105 Oct 2012

1,830.000 1,112.650000 NHHJ Local 13,098.360656 0.00 19,176.00 0.00 23,989,176.00
Base 11.772220 0.00 17.23 0.00 21,560.40

653709907 GS ENGINEERING + CONSTRUCT COMMON STOCK 02 Nov 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0406 Nov 2012

77.000 1,090.875000 NHIL Local 60,107.792208 0.00 3,703.00 0.00 4,632,003.00
Base 55.100531 0.00 3.39 0.00 4,246.14

656297900 DAEWOONG PHARMACEUTICAL CO COMMON STOCK 14 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0518 Dec 2012

2,540.000 1,074.750000 NHEH Local 44,675.495669 0.00 124,823.00 0.00 113,600,582.00
Base 41.568268 0.00 116.14 0.00 105,699.54

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0520 Dec 2012

3,840.000 1,072.500000 NHEH Local 45,874.970313 0.00 193,776.00 0.00 176,353,662.00
Base 42.773865 0.00 180.68 0.00 164,432.32

18 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0321 Dec 2012

540.000 1,073.200000 NHEH Local 45,474.166667 0.00 19,645.00 0.00 24,575,695.00
Base 42.372500 0.00 18.31 0.00 22,899.45

20 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0324 Dec 2012

1,930.000 1,074.675000 NHEH Local 45,529.425907 0.00 70,297.00 0.00 87,942,089.00
Base 42.365763 0.00 65.41 0.00 81,831.33

21 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0326 Dec 2012

140.000 1,074.330000 NHEH Local 45,413.235714 0.00 5,086.00 0.00 6,362,939.00
Base 42.271216 0.00 4.73 0.00 5,922.70

24 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0327 Dec 2012
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430.000 1,074.150000 NHEH Local 45,892.783721 0.00 15,787.00 0.00 19,749,684.00
Base 42.724744 0.00 14.70 0.00 18,386.34

26 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0328 Dec 2012

560.000 1,073.350000 NHEH Local 46,256.250000 0.00 20,723.00 0.00 25,924,223.00
Base 43.095216 0.00 19.31 0.00 24,152.63

656297900 Total

9,980.000 Local 0.00 450,137.00 0.00 454,508,874.00
Base 0.00 419.28 0.00 423,324.31

666593900 AMOREPACIFIC GROUP COMMON STOCK 02 Oct 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.3605 Oct 2012

149.000 1,112.650000 NHIL Local 499,338.926175 0.00 59,521.00 0.00 74,461,021.00
Base 448.783468 0.00 53.49 0.00 66,922.23

676523905 SAMSUNG ENGINEERING CO LTD COMMON STOCK 02 Nov 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.1106 Nov 2012

88.000 1,090.875000 NHIL Local 145,670.454545 0.00 10,255.00 0.00 12,829,255.00
Base 133.535423 0.00 9.40 0.00 11,760.52

677172009 SAMSUNG ELECTRONICS CO LTD COMMON STOCK 02 Oct 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.9805 Oct 2012

179.000 1,112.650000 NHIL Local 1,365,005.586592 0.00 195,469.00 0.00 244,531,469.00
Base 1,226.805902 0.00 175.68 0.00 219,773.94

988NLP909 HYUNDAI RTS EXP 12DEC12 01 Nov 2012 RIGHTS ISSUE (NON CASH) KRW/KR316 Nov 2012

198.000 1,090.600000 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B0WD5H904 MIRAE ASSET SECURITIES CO LT COMMON STOCK 02 Oct 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0205 Oct 2012

860.000 1,112.650000 NHHJ Local 33,733.720930 0.00 23,209.00 0.00 29,034,209.00
Base 30.318358 0.00 20.86 0.00 26,094.65

B1GN4B902 PARTRON CO LTD COMMON STOCK 14 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0218 Dec 2012

27,510.000 1,074.750000 NHEH Local 19,901.174009 0.00 602,229.00 0.00 548,083,526.00
Base 18.517026 0.00 560.34 0.00 509,963.74

B24228908 MNTECH CO LTD COMMON STOCK 14 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0118 Dec 2012

21,671.000 1,074.750000 NHEH Local 12,462.651101 0.00 297,086.00 0.00 270,375,198.00
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Base 11.595861 0.00 276.42 0.00 251,570.32

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0120 Dec 2012

13,946.000 1,072.500000 NHEH Local 12,368.087409 0.00 189,734.00 0.00 172,675,081.00
Base 11.532016 0.00 176.91 0.00 161,002.41

18 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0121 Dec 2012

793.000 1,073.200000 NHEH Local 12,109.699874 0.00 7,682.00 0.00 9,610,674.00
Base 11.283731 0.00 7.16 0.00 8,955.16

B24228908 Total

36,410.000 Local 0.00 494,502.00 0.00 452,660,953.00
Base 0.00 460.49 0.00 421,527.89

B39Z8G904 LG INNOTEK CO LTD COMMON STOCK 02 Oct 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0605 Oct 2012

375.000 1,112.650000 NHHJ Local 80,399.200000 0.00 24,120.00 0.00 30,173,820.00
Base 72.259201 0.00 21.68 0.00 27,118.88

B53YZC907 SILICON WORKS CO LTD COMMON STOCK 14 Dec 2012 J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR3 0.0318 Dec 2012

10,378.000 1,074.750000 NHEH Local 24,558.674022 0.00 280,357.00 0.00 255,150,276.00
Base 22.850592 0.00 260.86 0.00 237,404.30

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0320 Dec 2012

7,588.000 1,072.500000 NHEH Local 24,560.570506 0.00 205,002.00 0.00 186,570,611.00
Base 22.900299 0.00 191.14 0.00 173,958.61

18 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0221 Dec 2012

2,539.000 1,073.200000 NHEH Local 24,718.657345 0.00 50,209.00 0.00 62,810,880.00
Base 23.032666 0.00 46.78 0.00 58,526.72

B53YZC907 Total

20,505.000 Local 0.00 535,568.00 0.00 504,531,767.00
Base 0.00 498.78 0.00 469,889.63

B55SJJ901 LG HAUSYS LTD COMMON STOCK 14 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0818 Dec 2012

3,258.000 1,074.750000 NHEH Local 76,870.707489 0.00 275,489.00 0.00 250,720,254.00
Base 71.524268 0.00 256.33 0.00 233,282.39
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B68N34907 DGB FINANCIAL GROUP INC COMMON STOCK 14 Dec 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.0118 Dec 2012

18,080.000 1,074.750000 NHEH Local 14,001.229425 0.00 278,457.00 0.00 253,420,685.00
Base 13.027429 0.00 259.09 0.00 235,795.01

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0120 Dec 2012

10,050.000 1,072.500000 NHEH Local 14,041.234129 0.00 155,226.00 0.00 141,269,629.00
Base 13.092060 0.00 144.73 0.00 131,719.93

18 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0121 Dec 2012

7,110.000 1,073.200000 NHEH Local 14,030.509001 0.00 79,806.00 0.00 99,836,725.00
Base 13.073527 0.00 74.36 0.00 93,027.14

B68N34907 Total

35,240.000 Local 0.00 513,489.00 0.00 494,527,039.00
Base 0.00 478.18 0.00 460,542.08

SOUTH KOREAN WON  Total

217,307.000 0.00

0.00

5,199,151.00

4,819.17

0.00

0.00

5,576,168,969.00

5,155,816.18

Local

Base

SWEDISH KRONA

504856907 SWEDISH MATCH AB COMMON STOCK NPV 02 Nov 2012 LOOP CAPITAL MARKETS LLC SEK/SE1 0.0207 Nov 2012

2,758.000 6.690850 NHHJ Local 227.655102 0.00 313.94 0.00 628,186.71
Base 34.024840 0.00 46.92 0.00 93,887.43

SWEDISH KRONA  Total

2,758.000 0.00

0.00

313.94

46.92

0.00

0.00

628,186.71

93,887.43

Local

Base

SWISS FRANC

482477007 SGS SA REG COMMON STOCK CHF1. 01 Oct 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX CHF/CH4 3.1304 Oct 2012

340.000 0.937750 NHHP Local 1,959.727206 0.00 999.46 0.00 667,306.71
Base 2,089.818401 0.00 1,065.81 0.00 711,604.06
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02 Oct 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX CHF/CH4 3.1505 Oct 2012

225.000 0.934350 NHHP Local 1,963.223911 0.00 662.59 0.00 442,387.97
Base 2,101.165421 0.00 709.15 0.00 473,471.37

03 Oct 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX CHF/CH4 3.1308 Oct 2012

195.000 0.938250 NHHP Local 1,958.011077 0.00 572.72 0.00 382,384.88
Base 2,086.875648 0.00 610.41 0.00 407,551.16

04 Oct 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX CHF/CH4 3.1809 Oct 2012

196.000 0.931700 NHHP Local 1,976.880510 0.00 581.20 0.00 388,049.78
Base 2,121.799410 0.00 623.81 0.00 416,496.49

05 Oct 2012 SANFORD C. BERNSTEIN LTD CHF/CH4 3.2010 Oct 2012

391.000 0.928500 NHHP Local 1,980.493300 0.00 1,161.56 0.00 775,534.44
Base 2,133.003016 0.00 1,251.01 0.00 835,255.19

14 Dec 2012 SOCIETE GENERALE LONDON BRANCH CHF/CH4 3.3819 Dec 2012

244.000 0.919650 NHHP Local 2,069.825000 0.00 757.56 0.00 505,794.86
Base 2,250.666014 0.00 823.75 0.00 549,986.26

17 Dec 2012 SOCIETE GENERALE LONDON BRANCH CHF/CH4 3.3920 Dec 2012

892.000 0.917400 NHHP Local 2,070.281704 0.00 2,770.04 0.00 1,849,461.32
Base 2,256.683785 0.00 3,019.45 0.00 2,015,981.38

482477007 Total

2,483.000 Local 0.00 7,505.13 0.00 5,010,919.96
Base 0.00 8,103.39 0.00 5,410,345.91

710306903 NOVARTIS AG REG COMMON STOCK CHF.5 13 Dec 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0418 Dec 2012

40,800.000 0.924400 NHEB Local 58.495400 0.00 1,670.63 0.00 2,388,282.95
Base 63.279316 0.00 1,807.26 0.00 2,583,603.36

14 Dec 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0419 Dec 2012

40,060.000 0.919650 NHEB Local 58.326200 0.00 1,635.58 0.00 2,338,183.15
Base 63.422171 0.00 1,778.48 0.00 2,542,470.67
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710306903 Total

80,860.000 Local 0.00 3,306.21 0.00 4,726,466.10
Base 0.00 3,585.74 0.00 5,126,074.03

712310903 VONTOBEL HOLDING AG REG COMMON STOCK CHF1. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0102 Nov 2012

2,318.000 0.930950 NHEH Local 26.008300 0.00 30.14 0.00 60,317.38
Base 27.937376 0.00 32.38 0.00 64,791.21

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0105 Nov 2012

1,430.000 0.931200 NHEH Local 25.925100 0.00 18.54 0.00 37,091.43
Base 27.840528 0.00 19.91 0.00 39,831.86

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0106 Nov 2012

525.000 0.932700 NHEH Local 26.207105 0.00 6.88 0.00 13,765.61
Base 28.098108 0.00 7.38 0.00 14,758.88

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0107 Nov 2012

460.000 0.939600 NHEH Local 26.253804 0.00 6.04 0.00 12,082.79
Base 27.941469 0.00 6.43 0.00 12,859.50

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0108 Nov 2012

603.000 0.943500 NHEH Local 26.258093 0.00 7.92 0.00 15,841.55
Base 27.830517 0.00 8.39 0.00 16,790.20

06 Nov 2012 PERSHING SECURITIES LIMITED CHF/CH4 0.0109 Nov 2012

1,975.000 0.942350 NHEH Local 26.279900 0.00 18.17 0.00 51,920.97
Base 27.887621 0.00 19.28 0.00 55,097.33

07 Nov 2012 UBS AG CHF/CH4 0.0112 Nov 2012

2,148.000 0.945450 NHEH Local 26.232700 0.00 19.72 0.00 56,367.56
Base 27.746258 0.00 20.86 0.00 59,619.82

712310903 Total

9,459.000 Local 0.00 107.41 0.00 247,387.29
Base 0.00 114.63 0.00 263,748.80

717158901 CREDIT SUISSE GROUP AG REG COMMON STOCK CHF.04 02 Nov 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0107 Nov 2012
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10,428.000 0.939600 NHHJ Local 22.151500 0.00 115.50 0.00 231,111.34
Base 23.575458 0.00 122.92 0.00 245,967.79

738572908 NOBEL BIOCARE HOLDING AG REG COMMON STOCK CHF.4 14 Dec 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0119 Dec 2012

3,694.000 0.919650 NHEB Local 7.800601 0.00 43.22 0.00 28,858.64
Base 8.482141 0.00 47.00 0.00 31,380.03

17 Dec 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0120 Dec 2012

2,340.000 0.917400 NHEB Local 7.735902 0.00 27.15 0.00 18,129.16
Base 8.432420 0.00 29.59 0.00 19,761.46

18 Dec 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0121 Dec 2012

9,600.000 0.913200 NHEB Local 7.846000 0.00 112.98 0.00 75,434.58
Base 8.591765 0.00 123.72 0.00 82,604.66

19 Dec 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0124 Dec 2012

9,800.000 0.912500 NHEB Local 7.833900 0.00 115.16 0.00 76,887.38
Base 8.585096 0.00 126.20 0.00 84,260.14

20 Dec 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0127 Dec 2012

4,200.000 0.912950 NHEB Local 7.875600 0.00 49.62 0.00 33,127.14
Base 8.626540 0.00 54.35 0.00 36,285.82

21 Dec 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.0128 Dec 2012

9,600.000 0.917250 NHEB Local 7.792500 0.00 112.21 0.00 74,920.21
Base 8.495503 0.00 122.33 0.00 81,679.16

27 Dec 2012 J.P. MORGAN CLEARING CORP. CHF/CH4 0.01OPEN

4,800.000 0.913900 NHEB Local 7.773900 0.00 44.78 0.00 37,359.50
Base 8.506292 0.00 49.00 0.00 40,879.20

27 Dec 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.01OPEN

11,400.000 0.913900 NHEB Local 7.773100 0.00 132.92 0.00 88,746.26
Base 8.505416 0.00 145.44 0.00 97,107.19

28 Dec 2012 MERRILL LYNCH INTERNATIONAL CHF/CH4 0.01OPEN

7,200.000 0.913200 NHEB Local 7.766300 0.00 83.88 0.00 56,001.24
Base 8.504490 0.00 91.85 0.00 61,324.18
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28 Dec 2012 J.P. MORGAN CLEARING CORP. CHF/CH4 0.01OPEN

1,800.000 0.913200 NHEB Local 7.746500 0.00 16.73 0.00 13,960.43
Base 8.482808 0.00 18.32 0.00 15,287.37

738572908 Total

64,434.000 Local 0.00 738.65 0.00 503,424.54
Base 0.00 807.80 0.00 550,569.21

751789900 VALIANT HOLDING AG REG COMMON STOCK CHF.5 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0502 Nov 2012

422.000 0.930950 NHEH Local 90.960500 0.00 19.19 0.00 38,404.52
Base 97.707181 0.00 20.61 0.00 41,253.04

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0505 Nov 2012

860.000 0.931200 NHEH Local 91.110105 0.00 39.18 0.00 78,393.87
Base 97.841608 0.00 42.07 0.00 84,185.86

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0506 Nov 2012

605.000 0.932700 NHEH Local 92.637207 0.00 28.02 0.00 56,073.53
Base 99.321547 0.00 30.04 0.00 60,119.58

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0507 Nov 2012

813.000 0.939600 NHEH Local 93.244800 0.00 37.90 0.00 75,845.92
Base 99.238825 0.00 40.34 0.00 80,721.50

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0508 Nov 2012

364.000 0.943500 NHEH Local 92.347912 0.00 16.81 0.00 33,631.45
Base 97.878020 0.00 17.82 0.00 35,645.42

06 Nov 2012 PERSHING SECURITIES LIMITED CHF/CH4 0.0309 Nov 2012

2,541.000 0.942350 NHEH Local 92.611500 0.00 82.36 0.00 235,408.18
Base 98.277179 0.00 87.40 0.00 249,809.71

07 Nov 2012 UBS AG CHF/CH4 0.0312 Nov 2012

985.000 0.945450 NHEH Local 92.840102 0.00 32.01 0.00 91,479.51
Base 98.196734 0.00 33.86 0.00 96,757.64
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751789900 Total

6,590.000 Local 0.00 255.47 0.00 609,236.98
Base 0.00 272.14 0.00 648,492.75

B10DQJ900 IMPLENIA AG REG COMMON STOCK CHF1.9 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0202 Nov 2012

573.000 0.930950 NHEH Local 39.450000 0.00 11.30 0.00 22,616.15
Base 42.376067 0.00 12.14 0.00 24,293.62

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0205 Nov 2012

2,086.000 0.931200 NHEH Local 39.406300 0.00 41.10 0.00 82,242.64
Base 42.317762 0.00 44.14 0.00 88,318.99

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0206 Nov 2012

2,719.000 0.932700 NHEH Local 39.952800 0.00 54.32 0.00 108,685.98
Base 42.835638 0.00 58.24 0.00 116,528.34

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0207 Nov 2012

2,316.000 0.939600 NHEH Local 39.606900 0.00 45.86 0.00 91,775.44
Base 42.152937 0.00 48.81 0.00 97,675.01

B10DQJ900 Total

7,694.000 Local 0.00 152.58 0.00 305,320.21
Base 0.00 163.33 0.00 326,815.96

B18YFJ908 UBS AG REG COMMON STOCK CHF.1 29 Oct 2012 CITIGROUPGLOBAL MARKETS LIMITED CHF/CH4 0.0201 Nov 2012

199,128.000 0.936600 NHHP Local 13.107200 0.00 3,915.02 0.00 2,613,925.54
Base 13.994448 0.00 4,180.03 0.00 2,790,866.47

30 Oct 2012 SOCIETE GENERALE LONDON BRANCH CHF/CH4 0.0202 Nov 2012

100,796.000 0.930950 NHHP Local 13.784800 0.00 2,084.18 0.00 1,391,536.88
Base 14.807240 0.00 2,238.77 0.00 1,494,749.32

31 Oct 2012 SOCIETE GENERALE LONDON BRANCH CHF/CH4 0.0205 Nov 2012

65,695.000 0.931200 NHHP Local 13.967600 0.00 1,376.40 0.00 918,977.88
Base 14.999570 0.00 1,478.09 0.00 986,874.87

B18YFJ908 UBS AG REG COMMON STOCK CHF.1 02 Nov 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0107 Nov 2012
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2,506.000 0.939600 NHHJ Local 14.538001 0.00 18.22 0.00 36,450.45
Base 15.472543 0.00 19.39 0.00 38,793.58

B18YFJ908 Total

368,125.000 Local 0.00 7,393.82 0.00 4,960,890.75
Base 0.00 7,916.28 0.00 5,311,284.24

B1HH93907 PETROPLUS HOLDINGS AG COMMON STOCK CHF7. 04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH CHF/CH4

23,911.000 0.926100 NHFN Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH CHF/CH4CANCEL

-23,911.000 0.926100 NHFN Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH CHF/CH4

82,000.000 0.926100 NHFN Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH CHF/CH4CANCEL

-82,000.000 0.926100 NHFN Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B1HH93907 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

B1X00Z904 LIECHTENSTEIN LANDESBANK BR COMMON STOCK CHF5. 06 Dec 2012 UBS AG CHF/CH4 0.0511 Dec 2012

3,855.000 0.931300 NHEG Local 27.026799 0.00 166.70 0.00 104,355.01
Base 29.020508 0.00 179.00 0.00 112,053.05

07 Dec 2012 UBS AG CHF/CH4 0.0512 Dec 2012

4,759.000 0.934400 NHEG Local 27.371700 0.00 208.42 0.00 130,470.34
Base 29.293343 0.00 223.05 0.00 139,630.07

10 Dec 2012 UBS AG CHF/CH4 0.0513 Dec 2012

2,586.000 0.933050 NHEG Local 27.041900 0.00 111.89 0.00 70,042.24
Base 28.982262 0.00 119.92 0.00 75,068.05
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10 Dec 2012 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.0513 Dec 2012

4,500.000 0.933050 NHEG Local 26.875000 0.00 193.50 8.47 121,139.47
Base 28.803387 0.00 207.38 9.08 129,831.70

12 Dec 2012 UBS AG CHF/CH4 0.0517 Dec 2012

200.000 0.928700 NHEG Local 27.450000 0.00 8.78 0.00 5,498.78
Base 29.557446 0.00 9.45 0.00 5,920.94

13 Dec 2012 UBS AG CHF/CH4 0.0518 Dec 2012

2,100.000 0.924400 NHEG Local 27.715300 0.00 93.12 0.00 58,295.25
Base 29.981934 0.00 100.74 0.00 63,062.80

B1X00Z904 Total

18,000.000 Local 0.00 782.41 8.47 489,801.09
Base 0.00 839.54 9.08 525,566.61

B4JPM5901 GATEGROUP HOLDING AG COMMON STOCK CHF5. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0102 Nov 2012

2,481.000 0.930950 NHEH Local 24.577900 0.00 30.49 0.00 61,008.26
Base 26.400881 0.00 32.75 0.00 65,533.34

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0105 Nov 2012

2,935.000 0.931200 NHEH Local 25.318501 0.00 37.15 0.00 74,346.95
Base 27.189112 0.00 39.89 0.00 79,839.94

B4JPM5901 Total

5,416.000 Local 0.00 67.64 0.00 135,355.21
Base 0.00 72.64 0.00 145,373.28

B4R2R5908 JULIUS BAER GROUP LTD COMMON STOCK 17 Oct 2012 RIGHTS EXERCISED CHF/CH422 Oct 2012

879.000 0.928400 NHHJ Local 24.200000 0.00 0.00 0.00 21,271.80
Base 26.066351 0.00 0.00 0.00 22,912.32

B5W3ND904 TRANSOCEAN LTD COMMON STOCK CHF15. 02 Nov 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0207 Nov 2012

1,883.000 0.939600 NHHJ Local 42.932698 0.00 40.42 0.00 80,882.69
Base 45.692527 0.00 43.02 0.00 86,082.05

B8BZ1S901 JULIUS BAER GRUPPE AG RTS EXP 17OCT12 10 Oct 2012 RIGHTS ISSUE (NON CASH) CHF/CH410 Oct 2012
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8,502.000 0.938750 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

SWISS FRANC  Total

584,753.000 0.00

0.00

20,465.24

22,041.43

8.47

9.08

17,322,067.96

18,663,232.95

Local

Base

THAILAND BAHT

607594009 BANK OF AYUDHYA PCL FOREIGN COMMON STOCK THB10. 01 Oct 2012 CUSIP CHANGE NON CASH THB/TH101 Oct 2012

1,700.000 31.423053 NHIL Local 19.081741 0.00 0.00 0.00 32,438.96
Base 0.607253 0.00 0.00 0.00 1,032.33

649283900 KRUNG THAI BANK PUB CO FOREI COMMON STOCK THB5. 09 Oct 2012 RIGHTS EXERCISED THB/TH109 Oct 2012

3,975.000 30.655000 NHIL Local 12.600000 0.00 0.00 0.00 50,085.00
Base 0.411026 0.00 0.00 0.00 1,633.84

988KWB904 PTTEP RTS F EXP 07NOV12 08 Nov 2012 17 RIGHTS ISSUE (NON CASH) THB/TH130 Nov 2012

16,504.000 30.705000 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B1359J903 PTT EXPLORATION + PROD FOR COMMON STOCK THB1. 06 Dec 2012 RIGHTS EXERCISED THB/TH106 Dec 2012

16,504.000 30.675000 NHIL Local 142.000000 0.00 0.00 0.00 2,343,568.00
Base 4.629177 0.00 0.00 0.00 76,399.94

THAILAND BAHT  Total

38,683.000 0.00

0.00

0.00

0.00

0.00

0.00

2,426,091.96

79,066.11

Local

Base

TURKISH LIRA

B13ZG0900 ASYA KATILIM BANKASI AS COMMON STOCK TRY1. 02 Oct 2012 CABRERA CAPITAL MARKETS LLC TRY/TR104 Oct 2012

26,364.000 1.790500 NHIL Local 2.020000 0.00 26.63 0.00 53,281.91
Base 1.128176 0.00 14.87 0.00 29,758.12

B1RMFT901 TAV HAVALIMANLARI HOLDING AS COMMON STOCK TRY1. 02 Oct 2012 CABRERA CAPITAL MARKETS LLC TRY/TR104 Oct 2012
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8,707.000 1.790500 NHIL Local 8.934000 0.00 38.89 0.00 77,827.23
Base 4.989668 0.00 21.72 0.00 43,466.76

B1WTMP900 TURKIYE HALK BANKASI COMMON STOCK TRY1. 19 Nov 2012 CITIGROUPGLOBAL MARKETS LIMITED TRY/TR121 Nov 2012

6,373.000 1.798450 NHIL Local 15.100000 0.00 0.00 0.00 96,232.30
Base 8.396119 0.00 0.00 0.00 53,508.47

TURKISH LIRA  Total

41,444.000 0.00

0.00

65.52

36.59

0.00

0.00

227,341.44

126,733.35

Local

Base

US DOLLAR

000360206 AAON INC COMMON STOCK USD. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHIH Local 20.106000 0.00 4.50 0.00 6,036.30
Base 20.106000 0.00 4.50 0.00 6,036.30

000361105 AAR CORP COMMON STOCK USD1. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

500.000 1.000000 NHIH Local 15.301200 0.00 7.50 0.00 7,658.10
Base 15.301200 0.00 7.50 0.00 7,658.10

000957100 ABM INDUSTRIES INC COMMON STOCK USD.0124 Oct 2012 INTERNAL SWAP DVP USD/DTC29 Oct 2012

400.000 1.000000 NHIH Local 18.080000 0.00 0.00 0.00 7,232.00
Base 18.080000 0.00 0.00 0.00 7,232.00

00104Q107 AFC ENTERPRISES COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

300.000 1.000000 NHIH Local 26.450000 0.00 4.50 0.00 7,939.50
Base 26.450000 0.00 4.50 0.00 7,939.50

001055102 AFLAC INC COMMON STOCK USD.1 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

1,900.000 1.000000 NHEY Local 54.214800 0.00 38.00 0.00 103,046.12
Base 54.214800 0.00 38.00 0.00 103,046.12

001228105 AG MORTGAGE INVESTMENT TRUST REIT 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

1,400.000 1.000000 NHHZ Local 23.678400 0.00 21.00 0.00 33,170.76
Base 23.678400 0.00 21.00 0.00 33,170.76
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001547108 AK STEEL HOLDING CORP COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

4,000.000 1.000000 NHIH Local 4.426100 0.00 0.00 0.00 17,704.40
Base 4.426100 0.00 0.00 0.00 17,704.40

001547108 AK STEEL HOLDING CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

13,100.000 1.000000 NHHZ Local 4.412300 0.00 196.50 0.00 57,997.63
Base 4.412300 0.00 196.50 0.00 57,997.63

001547108 Total

17,100.000 Local 0.00 196.50 0.00 75,702.03
Base 0.00 196.50 0.00 75,702.03

00163U106 AMAG PHARMACEUTICALS INC COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

200.000 1.000000 NHIH Local 14.736800 0.00 3.00 0.00 2,950.36
Base 14.736800 0.00 3.00 0.00 2,950.36

001744101 AMN HEALTHCARE SERVICES INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0129 Oct 2012

600.000 1.000000 NHIH Local 9.807600 0.00 6.00 0.00 5,890.56
Base 9.807600 0.00 6.00 0.00 5,890.56

001744101 AMN HEALTHCARE SERVICES INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,000.000 1.000000 NHHZ Local 11.443500 0.00 15.00 0.00 11,458.50
Base 11.443500 0.00 15.00 0.00 11,458.50

001744101 AMN HEALTHCARE SERVICES INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

1,200.000 1.000000 NHIH Local 11.416000 0.00 16.20 0.00 13,715.40
Base 11.416000 0.00 16.20 0.00 13,715.40

001744101 Total

2,800.000 Local 0.00 37.20 0.00 31,064.46
Base 0.00 37.20 0.00 31,064.46

00206R102 AT+T INC COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,100.000 1.000000 NHHY Local 38.341800 0.00 16.50 0.00 42,192.48
Base 38.341800 0.00 16.50 0.00 42,192.48

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012
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500.000 1.000000 NHHY Local 33.996000 0.00 7.50 0.00 17,005.50
Base 33.996000 0.00 7.50 0.00 17,005.50

00206R102 AT+T INC COMMON STOCK USD1. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

900.000 1.000000 NHDM Local 33.665600 0.00 13.50 0.00 30,312.54
Base 33.665600 0.00 13.50 0.00 30,312.54

00206R102 Total

2,500.000 Local 0.00 37.50 0.00 89,510.52
Base 0.00 37.50 0.00 89,510.52

002474104 AZZ INC COMMON STOCK USD1. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

200.000 1.000000 NHIH Local 37.850000 0.00 0.00 0.00 7,570.00
Base 37.850000 0.00 0.00 0.00 7,570.00

002535300 AARON S INC COMMON STOCK USD.5 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0305 Nov 2012

2,390.000 1.000000 NHHO Local 30.646100 0.00 59.75 0.00 73,303.93
Base 30.646100 0.00 59.75 0.00 73,303.93

01 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0306 Nov 2012

9,650.000 1.000000 NHHO Local 32.133300 0.00 241.25 0.00 310,327.60
Base 32.133300 0.00 241.25 0.00 310,327.60

02 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0407 Nov 2012

5,170.000 1.000000 NHHO Local 31.617000 0.00 180.95 0.00 163,640.84
Base 31.617000 0.00 180.95 0.00 163,640.84

07 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0413 Nov 2012

1,970.000 1.000000 NHHO Local 30.011200 0.00 68.95 0.00 59,191.01
Base 30.011200 0.00 68.95 0.00 59,191.01

17 Dec 2012 PIPER JAFFRAY USD/DTC 0.0420 Dec 2012

2,350.000 1.000000 NHHO Local 27.913800 0.00 82.25 0.00 65,679.68
Base 27.913800 0.00 82.25 0.00 65,679.68

002535300 Total

21,530.000 Local 0.00 633.15 0.00 672,143.06
Base 0.00 633.15 0.00 672,143.06
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002896207 ABERCROMBIE + FITCH CO CL A COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

600.000 1.000000 NHDM Local 44.738300 0.00 9.00 0.00 26,851.98
Base 44.738300 0.00 9.00 0.00 26,851.98

003881307 ACACIA RESEARCH   ACACIA TEC TRACKING STK USD.001 11 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0316 Oct 2012

2,205.000 1.000000 NHDY Local 24.778200 0.00 66.15 0.00 54,702.08
Base 24.778200 0.00 66.15 0.00 54,702.08

17 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0322 Oct 2012

30,600.000 1.000000 NHDY Local 24.528300 0.00 918.00 0.00 751,483.98
Base 24.528300 0.00 918.00 0.00 751,483.98

19 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0324 Oct 2012

10,630.000 1.000000 NHDY Local 24.667300 0.00 318.90 0.00 262,532.30
Base 24.667300 0.00 318.90 0.00 262,532.30

22 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0325 Oct 2012

10,130.000 1.000000 NHDY Local 23.766900 0.00 303.90 0.00 241,062.60
Base 23.766900 0.00 303.90 0.00 241,062.60

07 Nov 2012 RBC CAPITAL MARKETS USD/DTC 0.0313 Nov 2012

3,520.000 1.000000 NHDY Local 23.856500 0.00 105.60 0.00 84,080.48
Base 23.856500 0.00 105.60 0.00 84,080.48

09 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0315 Nov 2012

12,340.000 1.000000 NHDY Local 22.088500 0.00 370.20 0.00 272,942.29
Base 22.088500 0.00 370.20 0.00 272,942.29

13 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0316 Nov 2012

2,765.000 1.000000 NHDY Local 21.929200 0.00 82.95 0.00 60,717.19
Base 21.929200 0.00 82.95 0.00 60,717.19

003881307 Total

72,190.000 Local 0.00 2,165.70 0.00 1,727,520.92
Base 0.00 2,165.70 0.00 1,727,520.92

00404A109 ACADIA HEALTHCARE CO INC COMMON STOCK 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012
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600.000 1.000000 NHIH Local 22.730000 0.00 9.00 0.00 13,647.00
Base 22.730000 0.00 9.00 0.00 13,647.00

004239109 ACADIA REALTY TRUST REIT USD.001 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

300.000 1.000000 NHIH Local 25.000000 0.00 4.50 0.00 7,504.50
Base 25.000000 0.00 4.50 0.00 7,504.50

21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

800.000 1.000000 NHIH Local 25.446100 0.00 0.00 0.00 20,356.88
Base 25.446100 0.00 0.00 0.00 20,356.88

004239109 Total

1,100.000 Local 0.00 4.50 0.00 27,861.38
Base 0.00 4.50 0.00 27,861.38

00430U103 ACCELRYS INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

900.000 1.000000 NHIH Local 8.950000 0.00 0.00 0.00 8,055.00
Base 8.950000 0.00 0.00 0.00 8,055.00

004446100 ACETO CORP COMMON STOCK USD.0120 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0326 Dec 2012

4,800.000 1.000000 NHDX Local 9.780000 0.00 144.00 0.00 47,088.00
Base 9.780000 0.00 144.00 0.00 47,088.00

21 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0327 Dec 2012

13,100.000 1.000000 NHDX Local 9.823100 0.00 393.00 0.00 129,075.61
Base 9.823100 0.00 393.00 0.00 129,075.61

27 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.03OPEN

4,200.000 1.000000 NHDX Local 9.650000 0.00 126.00 0.00 40,656.00
Base 9.650000 0.00 126.00 0.00 40,656.00

004446100 Total

22,100.000 Local 0.00 663.00 0.00 216,819.61
Base 0.00 663.00 0.00 216,819.61

00448Q201 ACHILLION PHARMACEUTICALS COMMON STOCK USD. 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

800.000 1.000000 NHIH Local 10.192700 0.00 12.00 0.00 8,166.16
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Base 10.192700 0.00 12.00 0.00 8,166.16

004498101 ACI WORLDWIDE INC COMMON STOCK USD. 26 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0429 Nov 2012

1,420.000 1.000000 NHHO Local 43.079200 0.00 49.70 0.00 61,222.16
Base 43.079200 0.00 49.70 0.00 61,222.16

00484M106 ACORDA THERAPEUTICS INC COMMON STOCK USD. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

300.000 1.000000 NHIH Local 24.808000 0.00 4.50 0.00 7,446.90
Base 24.808000 0.00 4.50 0.00 7,446.90

00507V109 ACTIVISION BLIZZARD INC COMMON STOCK USD. 01 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0206 Nov 2012

22,650.000 1.000000 NHEY Local 11.184600 0.00 453.00 0.00 253,784.19
Base 11.184600 0.00 453.00 0.00 253,784.19

00508B102 ACTUATE CORP COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,200.000 1.000000 NHHZ Local 5.706900 0.00 48.00 0.00 18,310.08
Base 5.706900 0.00 48.00 0.00 18,310.08

00508X203 ACTUANT CORP A COMMON STOCK USD.2 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,600.000 1.000000 NHHZ Local 28.663400 0.00 24.00 0.00 45,885.44
Base 28.663400 0.00 24.00 0.00 45,885.44

24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

600.000 1.000000 NHHZ Local 27.736000 0.00 9.00 0.00 16,650.60
Base 27.736000 0.00 9.00 0.00 16,650.60

00508X203 ACTUANT CORP A COMMON STOCK USD.2 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

300.000 1.000000 NHIH Local 28.848300 0.00 4.50 0.00 8,658.99
Base 28.848300 0.00 4.50 0.00 8,658.99

00508X203 Total

2,500.000 Local 0.00 37.50 0.00 71,195.03
Base 0.00 37.50 0.00 71,195.03

00508Y102 ACUITY BRANDS INC COMMON STOCK USD.0124 Oct 2012 INTERNAL SWAP DVP USD/DTC29 Oct 2012

100.000 1.000000 NHIH Local 63.620000 0.00 0.00 0.00 6,362.00
Base 63.620000 0.00 0.00 0.00 6,362.00
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13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

100.000 1.000000 NHIH Local 66.830000 0.00 0.00 0.00 6,683.00
Base 66.830000 0.00 0.00 0.00 6,683.00

00508Y102 Total

200.000 Local 0.00 0.00 0.00 13,045.00
Base 0.00 0.00 0.00 13,045.00

005125109 ACXIOM CORP COMMON STOCK USD.1 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 17.746700 0.00 9.00 0.00 10,657.02
Base 17.746700 0.00 9.00 0.00 10,657.02

00762W107 ADVISORY BOARD CO/THE COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

200.000 1.000000 NHIH Local 43.998600 0.00 3.00 0.00 8,802.72
Base 43.998600 0.00 3.00 0.00 8,802.72

00767E102 AEGERION PHARMACEUTICALS INC COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHIH Local 20.267500 0.00 6.00 0.00 8,113.00
Base 20.267500 0.00 6.00 0.00 8,113.00

007903107 ADVANCED MICRO DEVICES COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

14,800.000 1.000000 NHDM Local 1.880000 0.00 222.00 0.00 28,046.00
Base 1.880000 0.00 222.00 0.00 28,046.00

008073108 AEROVIRONMENT INC COMMON STOCK USD. 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

400.000 1.000000 NHIH Local 24.016000 0.00 6.00 0.00 9,612.40
Base 24.016000 0.00 6.00 0.00 9,612.40

00817Y108 AETNA INC COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

200.000 1.000000 NHHY Local 43.245000 0.00 3.00 0.00 8,652.00
Base 43.245000 0.00 3.00 0.00 8,652.00

008252108 AFFILIATED MANAGERS GROUP COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

500.000 1.000000 NHDZ Local 125.536000 0.00 10.00 0.00 62,778.00
Base 125.536000 0.00 10.00 0.00 62,778.00
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12 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0317 Dec 2012

6,500.000 1.000000 NHDZ Local 129.176500 0.00 195.00 0.00 839,842.25
Base 129.176500 0.00 195.00 0.00 839,842.25

008252108 Total

7,000.000 Local 0.00 205.00 0.00 902,620.25
Base 0.00 205.00 0.00 902,620.25

00846U101 AGILENT TECHNOLOGIES INC COMMON STOCK USD.0102 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0207 Nov 2012

1,300.000 1.000000 NHEY Local 37.051100 0.00 26.00 0.00 48,192.43
Base 37.051100 0.00 26.00 0.00 48,192.43

00912X302 AIR LEASE CORP COMMON STOCK USD.0128 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.02OPEN

2,170.000 1.000000 NHHO Local 21.290000 0.00 43.40 0.00 46,242.70
Base 21.290000 0.00 43.40 0.00 46,242.70

009363102 AIRGAS INC COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

900.000 1.000000 NHDZ Local 87.787000 0.00 18.00 0.00 79,026.30
Base 87.787000 0.00 18.00 0.00 79,026.30

009363102 AIRGAS INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

600.000 1.000000 NHIM Local 87.080000 0.00 9.00 0.00 52,257.00
Base 87.080000 0.00 9.00 0.00 52,257.00

009363102 Total

1,500.000 Local 0.00 27.00 0.00 131,283.30
Base 0.00 27.00 0.00 131,283.30

009728106 AKORN INC COMMON STOCK NPV 14 Nov 2012 STEPHENS,INC. USD/DTC 0.0419 Nov 2012

2,520.000 1.000000 NHHO Local 12.552700 0.00 88.20 0.00 31,721.00
Base 12.552700 0.00 88.20 0.00 31,721.00

011311107 ALAMO GROUP INC COMMON STOCK USD.1 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

300.000 1.000000 NHIH Local 32.120000 0.00 4.05 0.00 9,640.05
Base 32.120000 0.00 4.05 0.00 9,640.05
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011659109 ALASKA AIR GROUP INC COMMON STOCK USD1. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

400.000 1.000000 NHIH Local 36.846800 0.00 6.00 0.00 14,744.72
Base 36.846800 0.00 6.00 0.00 14,744.72

012348108 ALBANY INTL CORP CL A COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHIH Local 21.211500 0.00 4.50 0.00 6,367.95
Base 21.211500 0.00 4.50 0.00 6,367.95

014491104 ALEXANDER + BALDWIN INC COMMON STOCK 02 Nov 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0107 Nov 2012

1,830.000 1.000000 NHDU Local 29.715400 0.00 9.15 0.00 54,388.33
Base 29.715400 0.00 9.15 0.00 54,388.33

05 Nov 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0108 Nov 2012

2,840.000 1.000000 NHDU Local 29.466300 0.00 14.20 0.00 83,698.49
Base 29.466300 0.00 14.20 0.00 83,698.49

07 Nov 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0113 Nov 2012

1,430.000 1.000000 NHDU Local 29.445900 0.00 7.15 0.00 42,114.79
Base 29.445900 0.00 7.15 0.00 42,114.79

08 Nov 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0114 Nov 2012

920.000 1.000000 NHDU Local 29.533900 0.00 4.60 0.00 27,175.79
Base 29.533900 0.00 4.60 0.00 27,175.79

014491104 Total

7,020.000 Local 0.00 35.10 0.00 207,377.40
Base 0.00 35.10 0.00 207,377.40

01449J105 ALERE INC COMMON STOCK USD. 02 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0305 Oct 2012

490.000 1.000000 NHDY Local 19.686000 0.00 14.70 0.00 9,660.84
Base 19.686000 0.00 14.70 0.00 9,660.84

08 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0314 Nov 2012

13,550.000 1.000000 NHDY Local 17.587300 0.00 406.50 0.00 238,714.42
Base 17.587300 0.00 406.50 0.00 238,714.42

19 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0324 Dec 2012

Prepared by State StreetPage 289



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

16,900.000 1.000000 NHDY Local 19.216000 0.00 507.00 0.00 325,257.40
Base 19.216000 0.00 507.00 0.00 325,257.40

21 Dec 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0327 Dec 2012

24,840.000 1.000000 NHDY Local 18.986700 0.00 745.20 0.00 472,374.83
Base 18.986700 0.00 745.20 0.00 472,374.83

01449J105 Total

55,780.000 Local 0.00 1,673.40 0.00 1,046,007.49
Base 0.00 1,673.40 0.00 1,046,007.49

015271109 ALEXANDRIA REAL ESTATE EQUIT REIT USD.01 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

521.000 1.000000 NHDU Local 69.380500 0.00 2.61 0.00 36,149.85
Base 69.380500 0.00 2.61 0.00 36,149.85

015351109 ALEXION PHARMACEUTICALS INC COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

300.000 1.000000 NHDM Local 93.679100 0.00 4.50 0.00 28,108.23
Base 93.679100 0.00 4.50 0.00 28,108.23

015351109 ALEXION PHARMACEUTICALS INC COMMON STOCK USD. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

500.000 1.000000 NHIM Local 95.408000 0.00 7.50 0.00 47,711.50
Base 95.408000 0.00 7.50 0.00 47,711.50

015351109 Total

800.000 Local 0.00 12.00 0.00 75,819.73
Base 0.00 12.00 0.00 75,819.73

016255101 ALIGN TECHNOLOGY INC COMMON STOCK USD. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 27.022500 0.00 4.50 0.00 8,111.25
Base 27.022500 0.00 4.50 0.00 8,111.25

01699E947 ALINDA INFRASTRUCTURE . 27 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH

2,521,270.000 1.000000 NHHB Local 1.000000 0.00 0.00 0.00 2,521,270.00
Base 1.000000 0.00 0.00 0.00 2,521,270.00

27 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-2,521,270.000 1.000000 NHHB Local 1.000000 0.00 0.00 0.00 -2,521,270.00
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Base 1.000000 0.00 0.00 0.00 -2,521,270.00

27 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH

781,950.000 1.000000 NHHB Local 1.000000 0.00 0.00 0.00 781,950.00
Base 1.000000 0.00 0.00 0.00 781,950.00

27 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-781,950.000 1.000000 NHHB Local 1.000000 0.00 0.00 0.00 -781,950.00
Base 1.000000 0.00 0.00 0.00 -781,950.00

01699E947 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

01699M931 ALINDA INFRASTRUCTURE FUND II 18 Oct 2012 CAPITAL CALL USD/OTH18 Oct 2012

129,212.000 1.000000 NHHS Local 1.000000 0.00 0.00 0.00 129,212.00
Base 1.000000 0.00 0.00 0.00 129,212.00

27 Dec 2012 CAPITAL CALL USD/OTH27 Dec 2012

1,507,999.000 1.000000 NHHS Local 1.000000 0.00 0.00 0.00 1,507,999.00
Base 1.000000 0.00 0.00 0.00 1,507,999.00

01699M931 Total

1,637,211.000 Local 0.00 0.00 0.00 1,637,211.00
Base 0.00 0.00 0.00 1,637,211.00

017175100 ALLEGHANY CORP COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

186.000 1.000000 NHDU Local 346.158800 0.00 0.93 0.00 64,386.47
Base 346.158800 0.00 0.93 0.00 64,386.47

01741R102 ALLEGHENY TECHNOLOGIES INC COMMON STOCK USD.1 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,200.000 1.000000 NHDM Local 25.957100 0.00 18.00 0.00 31,166.52
Base 25.957100 0.00 18.00 0.00 31,166.52

01748X102 ALLEGIANT TRAVEL CO COMMON STOCK USD. 24 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0329 Oct 2012

3,710.000 1.000000 NHDY Local 69.173900 0.00 111.30 0.00 256,746.47
Base 69.173900 0.00 111.30 0.00 256,746.47
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018490102 ALLERGAN INC COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

300.000 1.000000 NHDM Local 91.566700 0.00 4.50 0.00 27,474.51
Base 91.566700 0.00 4.50 0.00 27,474.51

018522300 ALLETE INC COMMON STOCK NPV 10 Oct 2012 JOHNSON RICE + CO USD/DTC 0.0315 Oct 2012

1,652.000 1.000000 NHEX Local 41.536800 0.00 49.56 0.00 68,668.35
Base 41.536800 0.00 49.56 0.00 68,668.35

15 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Oct 2012

1,890.000 1.000000 NHEX Local 41.286300 0.00 56.70 0.00 78,087.81
Base 41.286300 0.00 56.70 0.00 78,087.81

18 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0323 Oct 2012

684.000 1.000000 NHEX Local 41.990000 0.00 20.52 0.00 28,741.68
Base 41.990000 0.00 20.52 0.00 28,741.68

018522300 ALLETE INC COMMON STOCK NPV 05 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0410 Dec 2012

2,530.000 1.000000 NHHO Local 40.130500 0.00 88.55 0.00 101,618.72
Base 40.130500 0.00 88.55 0.00 101,618.72

06 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0411 Dec 2012

810.000 1.000000 NHHO Local 40.091700 0.00 28.35 0.00 32,502.63
Base 40.091700 0.00 28.35 0.00 32,502.63

018522300 ALLETE INC COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHHZ Local 41.065000 0.00 4.50 0.00 12,324.00
Base 41.065000 0.00 4.50 0.00 12,324.00

018522300 Total

7,866.000 Local 0.00 248.18 0.00 321,943.19
Base 0.00 248.18 0.00 321,943.19

018581108 ALLIANCE DATA SYSTEMS CORP COMMON STOCK USD.0115 Oct 2012 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.0518 Oct 2012

3,793.000 1.000000 NHIB Local 138.542000 0.00 189.65 0.00 525,679.46
Base 138.542000 0.00 189.65 0.00 525,679.46

18 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0123 Oct 2012
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3,244.000 1.000000 NHIB Local 142.615100 0.00 32.44 0.00 462,675.82
Base 142.615100 0.00 32.44 0.00 462,675.82

19 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0124 Oct 2012

1,492.000 1.000000 NHIB Local 143.905700 0.00 14.92 0.00 214,722.22
Base 143.905700 0.00 14.92 0.00 214,722.22

018581108 Total

8,529.000 Local 0.00 237.01 0.00 1,203,077.50
Base 0.00 237.01 0.00 1,203,077.50

018772103 ALLIANCE ONE INTERNATIONAL COMMON STOCK NPV 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

2,300.000 1.000000 NHIH Local 3.588900 0.00 23.00 0.00 8,277.47
Base 3.588900 0.00 23.00 0.00 8,277.47

01999G980 BLACKSTONE REAL EST PARTNER VI TE2 LP 05 Dec 2012 CAPITAL CALL USD/OTH05 Dec 2012

182,330.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 182,330.00
Base 1.000000 0.00 0.00 0.00 182,330.00

019CVR992 ALLOS THERAPEUTICS,INC COMMON STOCK 04 Sep 2012 TENDER OFFER USD/DTC06 Sep 2012

5,580.000 1.000000 NHHZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

019CVR992 ALLOS THERAPEUTICS,INC COMMON STOCK 04 Sep 2012 TENDER OFFER USD/DTC06 Sep 2012

13,100.000 1.000000 NHIH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

019CVR992 Total

18,680.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

020993945 ALPHA MEDIA GROUP HOLDINGS INC 04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH USD/NYC04 Dec 2012

139.000 1.000000 NHFN Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

02099H928 ALPHA MEDIA GROUP HOLDINGS INC SERIES A1 04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH USD/NYC04 Dec 2012

1,040.000 1.000000 NHFN Local 0.000000 0.00 0.00 0.00 0.00
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Base 0.000000 0.00 0.00 0.00 0.00

021441100 ALTERA CORP COMMON STOCK USD. 16 Oct 2012 INTERNAL SWAP DVP USD/DTC19 Oct 2012

1,300.000 1.000000 NHIM Local 33.520000 0.00 0.00 0.00 43,576.00
Base 33.520000 0.00 0.00 0.00 43,576.00

02208R106 ALTRA HOLDINGS INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 19.190000 0.00 0.00 0.00 7,676.00
Base 19.190000 0.00 0.00 0.00 7,676.00

02209S103 ALTRIA GROUP INC COMMON STOCK USD. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 31.605000 0.00 4.50 0.00 9,486.00
Base 31.605000 0.00 4.50 0.00 9,486.00

02299C968 COURT SQUARE CAPITAL PARTNERS II LP 09 Nov 2012 CAPITAL CALL USD/OTH09 Nov 2012

563,879.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 563,879.00
Base 1.000000 0.00 0.00 0.00 563,879.00

023436108 AMEDISYS INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

700.000 1.000000 NHIH Local 10.550000 0.00 0.00 0.00 7,385.00
Base 10.550000 0.00 0.00 0.00 7,385.00

023586100 AMERCO COMMON STOCK USD.2518 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 120.445000 0.00 1.50 0.00 12,046.00
Base 120.445000 0.00 1.50 0.00 12,046.00

28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

100.000 1.000000 NHIH Local 122.650000 0.00 1.35 0.00 12,266.35
Base 122.650000 0.00 1.35 0.00 12,266.35

023586100 Total

200.000 Local 0.00 2.85 0.00 24,312.35
Base 0.00 2.85 0.00 24,312.35

023608102 AMEREN CORPORATION COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

500.000 1.000000 NHHY Local 31.548000 0.00 7.50 0.00 15,781.50
Base 31.548000 0.00 7.50 0.00 15,781.50
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024013104 AMERICAN ASSETS TRUST INC REIT 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

300.000 1.000000 NHIH Local 27.836000 0.00 4.50 0.00 8,355.30
Base 27.836000 0.00 4.50 0.00 8,355.30

024013104 AMERICAN ASSETS TRUST INC REIT 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

700.000 1.000000 NHHZ Local 27.612800 0.00 10.50 0.00 19,339.46
Base 27.612800 0.00 10.50 0.00 19,339.46

024013104 Total

1,000.000 Local 0.00 15.00 0.00 27,694.76
Base 0.00 15.00 0.00 27,694.76

024061103 AMERICAN AXLE + MFG HOLDINGS COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,700.000 1.000000 NHHZ Local 10.740300 0.00 25.50 0.00 18,284.01
Base 10.740300 0.00 25.50 0.00 18,284.01

024835100 AMERICAN CAMPUS COMMUNITIES REIT USD.01 27 Nov 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0530 Nov 2012

10,918.000 1.000000 NHIB Local 44.230500 0.00 545.90 0.00 483,454.50
Base 44.230500 0.00 545.90 0.00 483,454.50

26 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.0131 Dec 2012

5,472.000 1.000000 NHIB Local 46.015700 0.00 54.72 0.00 251,852.63
Base 46.015700 0.00 54.72 0.00 251,852.63

27 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

586.000 1.000000 NHIB Local 45.953700 0.00 5.86 0.00 26,934.73
Base 45.953700 0.00 5.86 0.00 26,934.73

024835100 Total

16,976.000 Local 0.00 606.48 0.00 762,241.86
Base 0.00 606.48 0.00 762,241.86

025398108 AMERICAN DG ENERGY INC COMMON STOCK USD. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

607.000 1.000000 NHHZ Local 2.540200 0.00 9.11 0.00 1,551.01
Base 2.540200 0.00 9.11 0.00 1,551.01

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012
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4,978.000 1.000000 NHHZ Local 2.090000 0.00 74.67 0.00 10,478.69
Base 2.090000 0.00 74.67 0.00 10,478.69

025398108 Total

5,585.000 Local 0.00 83.78 0.00 12,029.70
Base 0.00 83.78 0.00 12,029.70

025932104 AMERICAN FINANCIAL GROUP INC COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,168.000 1.000000 NHDU Local 38.654300 0.00 5.84 0.00 45,154.06
Base 38.654300 0.00 5.84 0.00 45,154.06

026874784 AMERICAN INTERNATIONAL GROUP COMMON STOCK USD2.524 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

16,400.000 1.000000 NHDM Local 35.072800 0.00 246.00 0.00 575,439.92
Base 35.072800 0.00 246.00 0.00 575,439.92

02917L101 AMERICAN REALTY CAPITAL TRUS REIT 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

700.000 1.000000 NHHZ Local 11.705000 0.00 10.50 0.00 8,204.00
Base 11.705000 0.00 10.50 0.00 8,204.00

02917L101 AMERICAN REALTY CAPITAL TRUS REIT 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

700.000 1.000000 NHIH Local 11.548600 0.00 9.45 0.00 8,093.47
Base 11.548600 0.00 9.45 0.00 8,093.47

02917L101 Total

1,400.000 Local 0.00 19.95 0.00 16,297.47
Base 0.00 19.95 0.00 16,297.47

029429107 AMERICAN SCIENCE + ENGINEERI COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

200.000 1.000000 NHHZ Local 62.000000 0.00 3.00 0.00 12,403.00
Base 62.000000 0.00 3.00 0.00 12,403.00

029899101 AMERICAN STATES WATER CO COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 47.635000 0.00 1.50 0.00 4,765.00
Base 47.635000 0.00 1.50 0.00 4,765.00

03027X100 AMERICAN TOWER CORP REIT USD.01 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

400.000 1.000000 NHDM Local 74.125000 0.00 6.00 0.00 29,656.00
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Base 74.125000 0.00 6.00 0.00 29,656.00

03071H100 AMERISAFE INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 26.280000 0.00 3.00 0.00 5,259.00
Base 26.280000 0.00 3.00 0.00 5,259.00

03073E105 AMERISOURCEBERGEN CORP COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,100.000 1.000000 NHIM Local 42.610000 0.00 16.50 0.00 46,887.50
Base 42.610000 0.00 16.50 0.00 46,887.50

03073T102 AMERIGROUP CORP COMMON STOCK USD.0121 Dec 2012 INTERNAL SWAP DVP USD/DTC27 Dec 2012

900.000 1.000000 NHIM Local 91.700000 0.00 0.00 0.00 82,530.00
Base 91.700000 0.00 0.00 0.00 82,530.00

03076C106 AMERIPRISE FINANCIAL INC COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

280.000 1.000000 NHHY Local 57.732100 0.00 4.20 0.00 16,169.19
Base 57.732100 0.00 4.20 0.00 16,169.19

031100100 AMETEK INC COMMON STOCK USD.0119 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0324 Oct 2012

61,000.000 1.000000 NHDZ Local 34.113300 0.00 1,830.00 0.00 2,082,741.30
Base 34.113300 0.00 1,830.00 0.00 2,082,741.30

31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,500.000 1.000000 NHDZ Local 35.490400 0.00 30.00 0.00 53,265.60
Base 35.490400 0.00 30.00 0.00 53,265.60

05 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0110 Dec 2012

31,737.000 1.000000 NHDZ Local 37.520400 0.00 317.37 0.00 1,191,102.30
Base 37.520400 0.00 317.37 0.00 1,191,102.30

06 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0111 Dec 2012

19,263.000 1.000000 NHDZ Local 37.611300 0.00 192.63 0.00 724,699.10
Base 37.611300 0.00 192.63 0.00 724,699.10

031100100 Total

113,500.000 Local 0.00 2,370.00 0.00 4,051,808.30
Base 0.00 2,370.00 0.00 4,051,808.30
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032095101 AMPHENOL CORP CL A COMMON STOCK USD. 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,500.000 1.000000 NHDZ Local 60.314600 0.00 30.00 0.00 90,501.90
Base 60.314600 0.00 30.00 0.00 90,501.90

03209T109 AMPIO PHARMACEUTICALS INC COMMON STOCK USD. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

1,700.000 1.000000 NHIH Local 3.700000 0.00 17.00 0.00 6,307.00
Base 3.700000 0.00 17.00 0.00 6,307.00

03216B208 AMREIT INC CLASS B COMMON STOCK 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

1,200.000 1.000000 NHIH Local 15.700500 0.00 18.00 0.00 18,858.60
Base 15.700500 0.00 18.00 0.00 18,858.60

03216B208 AMREIT INC CLASS B COMMON STOCK 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

1,900.000 1.000000 NHHZ Local 15.993700 0.00 28.50 0.00 30,416.53
Base 15.993700 0.00 28.50 0.00 30,416.53

03216B208 Total

3,100.000 Local 0.00 46.50 0.00 49,275.13
Base 0.00 46.50 0.00 49,275.13

03232P405 AMSURG CORP COMMON STOCK NPV 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

300.000 1.000000 NHIH Local 27.714000 0.00 4.50 0.00 8,318.70
Base 27.714000 0.00 4.50 0.00 8,318.70

032359309 AMTRUST FINANCIAL SERVICES COMMON STOCK USD.0115 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0320 Nov 2012

920.000 1.000000 NHHO Local 26.564600 0.00 23.00 0.00 24,462.43
Base 26.564600 0.00 23.00 0.00 24,462.43

032511107 ANADARKO PETROLEUM CORP COMMON STOCK USD.1 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

120.000 1.000000 NHHY Local 69.660000 0.00 1.80 0.00 8,361.00
Base 69.660000 0.00 1.80 0.00 8,361.00

032511107 ANADARKO PETROLEUM CORP COMMON STOCK USD.1 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

400.000 1.000000 NHDM Local 73.704500 0.00 6.00 0.00 29,487.80
Base 73.704500 0.00 6.00 0.00 29,487.80
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032511107 Total

520.000 Local 0.00 7.80 0.00 37,848.80
Base 0.00 7.80 0.00 37,848.80

032657207 ANALOGIC CORP COMMON STOCK USD.0501 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0404 Oct 2012

3,180.000 1.000000 NHHO Local 79.848100 0.00 111.30 0.00 254,028.26
Base 79.848100 0.00 111.30 0.00 254,028.26

02 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0305 Oct 2012

790.000 1.000000 NHHO Local 82.028700 0.00 19.75 0.00 64,822.42
Base 82.028700 0.00 19.75 0.00 64,822.42

03 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0309 Oct 2012

1,110.000 1.000000 NHHO Local 83.123000 0.00 27.75 0.00 92,294.28
Base 83.123000 0.00 27.75 0.00 92,294.28

04 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0310 Oct 2012

1,430.000 1.000000 NHHO Local 84.186800 0.00 35.75 0.00 120,422.87
Base 84.186800 0.00 35.75 0.00 120,422.87

17 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0422 Oct 2012

890.000 1.000000 NHHO Local 81.280800 0.00 31.15 0.00 72,371.06
Base 81.280800 0.00 31.15 0.00 72,371.06

25 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0330 Oct 2012

660.000 1.000000 NHHO Local 75.179000 0.00 16.50 0.00 49,634.64
Base 75.179000 0.00 16.50 0.00 49,634.64

14 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0419 Nov 2012

1,170.000 1.000000 NHHO Local 70.876500 0.00 40.95 0.00 82,966.46
Base 70.876500 0.00 40.95 0.00 82,966.46

032657207 Total

9,230.000 Local 0.00 283.15 0.00 736,539.99
Base 0.00 283.15 0.00 736,539.99

032803108 ANCESTRY.COM INC COMMON STOCK USD.0124 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012
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200.000 1.000000 NHIH Local 32.018000 0.00 3.00 0.00 6,406.60
Base 32.018000 0.00 3.00 0.00 6,406.60

035290105 ANIXTER INTERNATIONAL INC COMMON STOCK USD1. 24 Oct 2012 BUCKINGHAM RESEARCH GROUP INC USD/DTC 0.0429 Oct 2012

1,291.000 1.000000 NHEX Local 56.425400 0.00 51.64 0.00 72,896.83
Base 56.425400 0.00 51.64 0.00 72,896.83

035290105 ANIXTER INTERNATIONAL INC COMMON STOCK USD1. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 61.445000 0.00 1.50 0.00 6,146.00
Base 61.445000 0.00 1.50 0.00 6,146.00

035290105 Total

1,391.000 Local 0.00 53.14 0.00 79,042.83
Base 0.00 53.14 0.00 79,042.83

035623107 ANN INC COMMON STOCK USD. 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

200.000 1.000000 NHIH Local 35.894000 0.00 3.00 0.00 7,181.80
Base 35.894000 0.00 3.00 0.00 7,181.80

035623107 ANN INC COMMON STOCK USD. 28 Nov 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0403 Dec 2012

8,830.000 1.000000 NHHO Local 34.945400 0.00 309.05 0.00 308,876.93
Base 34.945400 0.00 309.05 0.00 308,876.93

29 Nov 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0404 Dec 2012

6,980.000 1.000000 NHHO Local 34.833400 0.00 244.30 0.00 243,381.43
Base 34.833400 0.00 244.30 0.00 243,381.43

06 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0311 Dec 2012

1,680.000 1.000000 NHHO Local 32.344300 0.00 42.00 0.00 54,380.42
Base 32.344300 0.00 42.00 0.00 54,380.42

035623107 Total

17,690.000 Local 0.00 598.35 0.00 613,820.58
Base 0.00 598.35 0.00 613,820.58

036642106 ANTARES PHARMA INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0129 Oct 2012

1,500.000 1.000000 NHIH Local 3.786300 0.00 15.00 0.00 5,694.45
Base 3.786300 0.00 15.00 0.00 5,694.45
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19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0123 Nov 2012

3,000.000 1.000000 NHIH Local 3.738600 0.00 30.00 0.00 11,245.80
Base 3.738600 0.00 30.00 0.00 11,245.80

036642106 Total

4,500.000 Local 0.00 45.00 0.00 16,940.25
Base 0.00 45.00 0.00 16,940.25

037347101 ANWORTH MORTGAGE ASSET CORP REIT USD.01 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0121 Dec 2012

1,200.000 1.000000 NHIH Local 5.755000 0.00 12.00 0.00 6,918.00
Base 5.755000 0.00 12.00 0.00 6,918.00

03739T108 A123 SYSTEMS INC COMMON STOCK USD. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

80,000.000 1.000000 NHHZ Local 0.109600 0.00 1,200.00 0.00 9,968.00
Base 0.109600 0.00 1,200.00 0.00 9,968.00

037411105 APACHE CORP COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

700.000 1.000000 NHDM Local 77.520000 0.00 10.50 0.00 54,274.50
Base 77.520000 0.00 10.50 0.00 54,274.50

03748R101 APARTMENT INVT + MGMT CO  A REIT USD.01 19 Oct 2012 BARCLAYS CAPITAL LE USD/DTC 0.0224 Oct 2012

4,969.000 1.000000 NHEZ Local 26.804700 0.00 99.38 0.00 133,291.93
Base 26.804700 0.00 99.38 0.00 133,291.93

22 Oct 2012 NORTH SOUTH CAPITAL LLC USD/DTC 0.0225 Oct 2012

621.000 1.000000 NHEZ Local 26.656700 0.00 12.42 0.00 16,566.23
Base 26.656700 0.00 12.42 0.00 16,566.23

22 Oct 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0225 Oct 2012

4,472.000 1.000000 NHEZ Local 26.654000 0.00 89.44 0.00 119,286.13
Base 26.654000 0.00 89.44 0.00 119,286.13

22 Oct 2012 BARCLAYS CAPITAL LE USD/DTC 0.0225 Oct 2012

5,963.000 1.000000 NHEZ Local 26.712900 0.00 119.26 0.00 159,408.28
Base 26.712900 0.00 119.26 0.00 159,408.28

23 Oct 2012 BARCLAYS CAPITAL LE USD/DTC 0.0226 Oct 2012
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3,473.000 1.000000 NHEZ Local 26.467000 0.00 69.46 0.00 91,989.35
Base 26.467000 0.00 69.46 0.00 91,989.35

24 Oct 2012 INSTINET USD/DTC 0.0129 Oct 2012

11,217.000 1.000000 NHEZ Local 26.565000 0.00 112.17 0.00 298,091.78
Base 26.565000 0.00 112.17 0.00 298,091.78

25 Oct 2012 INSTINET USD/DTC 0.0130 Oct 2012

2,661.000 1.000000 NHEZ Local 26.576400 0.00 26.61 0.00 70,746.41
Base 26.576400 0.00 26.61 0.00 70,746.41

03748R101 Total

33,376.000 Local 0.00 528.74 0.00 889,380.11
Base 0.00 528.74 0.00 889,380.11

037598109 APOGEE ENTERPRISES INC COMMON STOCK USD. 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

500.000 1.000000 NHIH Local 18.980000 0.00 7.50 0.00 9,497.50
Base 18.980000 0.00 7.50 0.00 9,497.50

037604105 APOLLO GROUP INC CL A COMMON STOCK NPV 26 Oct 2012 BARCLAYS CAPITAL LE USD/DTC 0.0231 Oct 2012

33,809.000 1.000000 NHEZ Local 19.774900 0.00 676.18 0.00 669,245.77
Base 19.774900 0.00 676.18 0.00 669,245.77

31 Oct 2012 BARCLAYS CAPITAL LE USD/DTC 0.0205 Nov 2012

9,642.000 1.000000 NHEZ Local 20.006500 0.00 192.84 0.00 193,095.51
Base 20.006500 0.00 192.84 0.00 193,095.51

037604105 APOLLO GROUP INC CL A COMMON STOCK NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,400.000 1.000000 NHDM Local 19.300400 0.00 36.00 0.00 46,356.96
Base 19.300400 0.00 36.00 0.00 46,356.96

037604105 Total

45,851.000 Local 0.00 905.02 0.00 908,698.24
Base 0.00 905.02 0.00 908,698.24

03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 04 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC12 Oct 2012

2,884.146 1.000000 NHHZ Local 8.133499 0.00 0.00 0.00 23,458.20
Base 8.133499 0.00 0.00 0.00 23,458.20

Prepared by State StreetPage 302



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 04 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC12 Oct 2012

898.727 1.000000 NHIH Local 8.133504 0.00 0.00 0.00 7,309.80
Base 8.133504 0.00 0.00 0.00 7,309.80

18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0121 Dec 2012

800.000 1.000000 NHIH Local 8.295000 0.00 8.00 0.00 6,644.00
Base 8.295000 0.00 8.00 0.00 6,644.00

03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,200.000 1.000000 NHHZ Local 8.360800 0.00 18.00 0.00 10,050.96
Base 8.360800 0.00 18.00 0.00 10,050.96

03761U106 Total

5,782.873 Local 0.00 26.00 0.00 47,462.96
Base 0.00 26.00 0.00 47,462.96

03762U105 APOLLO COMMERCIAL REAL ESTAT REIT USD.01 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

3,400.000 1.000000 NHHZ Local 15.897800 0.00 51.00 0.00 54,103.52
Base 15.897800 0.00 51.00 0.00 54,103.52

03762U105 APOLLO COMMERCIAL REAL ESTAT REIT USD.01 19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

800.000 1.000000 NHIH Local 16.052000 0.00 12.00 0.00 12,853.60
Base 16.052000 0.00 12.00 0.00 12,853.60

03762U105 Total

4,200.000 Local 0.00 63.00 0.00 66,957.12
Base 0.00 63.00 0.00 66,957.12

03763V102 APOLLO RESIDENTIAL MORTGAGE COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHIH Local 22.090000 0.00 4.50 0.00 6,631.50
Base 22.090000 0.00 4.50 0.00 6,631.50

037833100 APPLE INC COMMON STOCK NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0130 Nov 2012

127.000 1.000000 NHDM Local 584.314300 0.00 1.90 0.00 74,209.82
Base 584.314300 0.00 1.90 0.00 74,209.82

24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012
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300.000 1.000000 NHDM Local 520.526700 0.00 4.50 0.00 156,162.51
Base 520.526700 0.00 4.50 0.00 156,162.51

037833100 Total

427.000 Local 0.00 6.40 0.00 230,372.33
Base 0.00 6.40 0.00 230,372.33

03820C105 APPLIED INDUSTRIAL TECH INC COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

944.000 1.000000 NHDU Local 40.503000 0.00 4.72 0.00 38,239.55
Base 40.503000 0.00 4.72 0.00 38,239.55

03822W406 APPLIED MICRO CIRCUITS CORP COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0121 Dec 2012

800.000 1.000000 NHIH Local 7.967500 0.00 8.00 0.00 6,382.00
Base 7.967500 0.00 8.00 0.00 6,382.00

03822W406 APPLIED MICRO CIRCUITS CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

2,300.000 1.000000 NHHZ Local 8.222800 0.00 34.50 0.00 18,946.94
Base 8.222800 0.00 34.50 0.00 18,946.94

03822W406 Total

3,100.000 Local 0.00 42.50 0.00 25,328.94
Base 0.00 42.50 0.00 25,328.94

038336103 APTARGROUP INC COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

679.000 1.000000 NHDU Local 49.416700 0.00 3.40 0.00 33,557.34
Base 49.416700 0.00 3.40 0.00 33,557.34

039380100 ARCH COAL INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

2,200.000 1.000000 NHHZ Local 7.848000 0.00 33.00 0.00 17,298.60
Base 7.848000 0.00 33.00 0.00 17,298.60

039483102 ARCHER DANIELS MIDLAND CO COMMON STOCK NPV 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

320.000 1.000000 NHHY Local 28.164700 0.00 4.80 0.00 9,017.50
Base 28.164700 0.00 4.80 0.00 9,017.50

040047102 ARENA PHARMACEUTICALS INC COMMON STOCK USD. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

1,400.000 1.000000 NHHZ Local 8.793600 0.00 21.00 0.00 12,332.04
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Base 8.793600 0.00 21.00 0.00 12,332.04

040047102 ARENA PHARMACEUTICALS INC COMMON STOCK USD. 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0112 Dec 2012

1,500.000 1.000000 NHIH Local 8.697200 0.00 15.00 0.00 13,060.80
Base 8.697200 0.00 15.00 0.00 13,060.80

040047102 Total

2,900.000 Local 0.00 36.00 0.00 25,392.84
Base 0.00 36.00 0.00 25,392.84

04010L103 ARES CAPITAL CORP COMMON STOCK USD. 28 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC02 Oct 2012

241.000 1.000000 NHHY Local 17.212489 0.00 0.00 0.00 4,148.21
Base 17.212489 0.00 0.00 0.00 4,148.21

04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,020.000 1.000000 NHHY Local 17.126900 0.00 15.30 0.00 17,484.74
Base 17.126900 0.00 15.30 0.00 17,484.74

04010L103 Total

1,261.000 Local 0.00 15.30 0.00 21,632.95
Base 0.00 15.30 0.00 21,632.95

041356205 ARLINGTON ASSET INVESTMENT A COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

800.000 1.000000 NHIH Local 23.999600 0.00 12.00 0.00 19,211.68
Base 23.999600 0.00 12.00 0.00 19,211.68

041356205 ARLINGTON ASSET INVESTMENT A COMMON STOCK USD.0112 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

1,500.000 1.000000 NHHZ Local 22.442800 0.00 22.50 0.00 33,686.70
Base 22.442800 0.00 22.50 0.00 33,686.70

041356205 Total

2,300.000 Local 0.00 34.50 0.00 52,898.38
Base 0.00 34.50 0.00 52,898.38

042315101 ARMOUR RESIDENTIAL REIT INC REIT USD.0001 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,500.000 1.000000 NHHZ Local 6.900000 0.00 37.50 0.00 17,287.50
Base 6.900000 0.00 37.50 0.00 17,287.50
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042315101 ARMOUR RESIDENTIAL REIT INC REIT USD.0001 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Dec 2012

700.000 1.000000 NHIH Local 6.987500 0.00 7.00 0.00 4,898.25
Base 6.987500 0.00 7.00 0.00 4,898.25

042315101 Total

3,200.000 Local 0.00 44.50 0.00 22,185.75
Base 0.00 44.50 0.00 22,185.75

04269Q100 ARRIS GROUP INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

100.000 1.000000 NHHZ Local 12.955000 0.00 1.50 0.00 1,297.00
Base 12.955000 0.00 1.50 0.00 1,297.00

04269Q100 ARRIS GROUP INC COMMON STOCK USD.0105 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0308 Nov 2012

5,960.000 1.000000 NHHO Local 13.973300 0.00 149.00 0.00 83,429.87
Base 13.973300 0.00 149.00 0.00 83,429.87

06 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0309 Nov 2012

7,550.000 1.000000 NHHO Local 14.198300 0.00 188.75 0.00 107,385.92
Base 14.198300 0.00 188.75 0.00 107,385.92

06 Nov 2012 SEI FINANCIAL SER CO USD/DTC 0.0409 Nov 2012

14,410.000 1.000000 NHHO Local 14.200900 0.00 504.35 0.00 205,139.32
Base 14.200900 0.00 504.35 0.00 205,139.32

07 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0313 Nov 2012

2,370.000 1.000000 NHHO Local 14.229000 0.00 59.25 0.00 33,781.98
Base 14.229000 0.00 59.25 0.00 33,781.98

08 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0314 Nov 2012

7,410.000 1.000000 NHHO Local 14.082400 0.00 185.25 0.00 104,535.83
Base 14.082400 0.00 185.25 0.00 104,535.83

04269Q100 ARRIS GROUP INC COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,200.000 1.000000 NHHZ Local 13.800000 0.00 18.00 0.00 16,578.00
Base 13.800000 0.00 18.00 0.00 16,578.00
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04269Q100 Total

39,000.000 Local 0.00 1,106.10 0.00 552,147.92
Base 0.00 1,106.10 0.00 552,147.92

04269X105 ARRAY BIOPHARMA INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

4,800.000 1.000000 NHIH Local 3.576100 0.00 0.00 0.00 17,165.28
Base 3.576100 0.00 0.00 0.00 17,165.28

043176106 ARUBA NETWORKS INC COMMON STOCK USD. 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

4,800.000 1.000000 NHDZ Local 17.975700 0.00 96.00 0.00 86,379.36
Base 17.975700 0.00 96.00 0.00 86,379.36

043176106 ARUBA NETWORKS INC COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,162.000 1.000000 NHDU Local 18.736200 0.00 5.81 0.00 21,777.27
Base 18.736200 0.00 5.81 0.00 21,777.27

043176106 ARUBA NETWORKS INC COMMON STOCK USD. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

400.000 1.000000 NHIH Local 20.362500 0.00 5.40 0.00 8,150.40
Base 20.362500 0.00 5.40 0.00 8,150.40

043176106 Total

6,362.000 Local 0.00 107.21 0.00 116,307.03
Base 0.00 107.21 0.00 116,307.03

044103109 ASHFORD HOSPITALITY TRUST REIT USD.01 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0115 Oct 2012

1,000.000 1.000000 NHIH Local 8.278000 0.00 10.00 0.00 8,288.00
Base 8.278000 0.00 10.00 0.00 8,288.00

044209104 ASHLAND INC COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

200.000 1.000000 NHHY Local 72.735000 0.00 3.00 0.00 14,550.00
Base 72.735000 0.00 3.00 0.00 14,550.00

045327103 ASPEN TECHNOLOGY INC COMMON STOCK USD.1 13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

300.000 1.000000 NHIH Local 25.750000 0.00 0.00 0.00 7,725.00
Base 25.750000 0.00 0.00 0.00 7,725.00
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045604105 ASSOCIATED ESTATES REALTY CP REIT USD.1 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

2,400.000 1.000000 NHHZ Local 14.591700 0.00 36.00 0.00 35,056.08
Base 14.591700 0.00 36.00 0.00 35,056.08

045604105 ASSOCIATED ESTATES REALTY CP REIT USD.1 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

500.000 1.000000 NHIH Local 15.015800 0.00 7.50 0.00 7,515.40
Base 15.015800 0.00 7.50 0.00 7,515.40

045604105 Total

2,900.000 Local 0.00 43.50 0.00 42,571.48
Base 0.00 43.50 0.00 42,571.48

046224101 ASTEC INDUSTRIES INC COMMON STOCK USD.2 05 Nov 2012 VANDHAM SECURITIES CORP USD/DTC 0.0308 Nov 2012

4,121.000 1.000000 NHEX Local 29.815200 0.00 123.63 0.00 122,992.07
Base 29.815200 0.00 123.63 0.00 122,992.07

046433108 ASTRONICS CORP COMMON STOCK USD.0119 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

500.000 1.000000 NHIH Local 20.859600 0.00 7.50 0.00 10,437.30
Base 20.859600 0.00 7.50 0.00 10,437.30

04685W103 ATHENAHEALTH INC COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

321.000 1.000000 NHDU Local 62.708000 0.00 1.61 0.00 20,130.88
Base 62.708000 0.00 1.61 0.00 20,130.88

04685W103 ATHENAHEALTH INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 77.310000 0.00 1.50 0.00 7,732.50
Base 77.310000 0.00 1.50 0.00 7,732.50

04685W103 Total

421.000 Local 0.00 3.11 0.00 27,863.38
Base 0.00 3.11 0.00 27,863.38

04878Q863 ATLANTIC POWER CORP COMMON STOCK 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

800.000 1.000000 NHHZ Local 11.470000 0.00 12.00 0.00 9,188.00
Base 11.470000 0.00 12.00 0.00 9,188.00

049164205 ATLAS AIR WORLDWIDE HOLDINGS COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012
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200.000 1.000000 NHIH Local 41.902500 0.00 3.00 0.00 8,383.50
Base 41.902500 0.00 3.00 0.00 8,383.50

050095108 ATWOOD OCEANICS INC COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,012.000 1.000000 NHDU Local 49.333500 0.00 5.06 0.00 49,930.56
Base 49.333500 0.00 5.06 0.00 49,930.56

053015103 AUTOMATIC DATA PROCESSING COMMON STOCK USD.1 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

500.000 1.000000 NHDM Local 55.420000 0.00 7.50 0.00 27,717.50
Base 55.420000 0.00 7.50 0.00 27,717.50

053332102 AUTOZONE INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

100.000 1.000000 NHIM Local 364.610000 0.00 1.50 0.00 36,462.50
Base 364.610000 0.00 1.50 0.00 36,462.50

05334D107 AUXILIUM PHARMACEUTICALS INC COMMON STOCK USD.0111 Oct 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC11 Oct 2012

15,090.000 1.000000 NHHZ Local 22.620000 0.00 0.00 0.00 341,335.80
Base 22.620000 0.00 0.00 0.00 341,335.80

05334D107 AUXILIUM PHARMACEUTICALS INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 18.550000 0.00 0.00 0.00 7,420.00
Base 18.550000 0.00 0.00 0.00 7,420.00

05334D107 Total

15,490.000 Local 0.00 0.00 0.00 348,755.80
Base 0.00 0.00 0.00 348,755.80

053484101 AVALONBAY COMMUNITIES INC REIT USD.01 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

248.000 1.000000 NHDM Local 132.275700 0.00 3.72 0.00 32,808.09
Base 132.275700 0.00 3.72 0.00 32,808.09

24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0128 Dec 2012

925.000 1.000000 NHDM Local 136.814200 0.00 13.87 0.00 126,567.01
Base 136.814200 0.00 13.87 0.00 126,567.01
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053484101 Total

1,173.000 Local 0.00 17.59 0.00 159,375.10
Base 0.00 17.59 0.00 159,375.10

05379B107 AVISTA CORP COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 24.189100 0.00 7.50 0.00 12,102.05
Base 24.189100 0.00 7.50 0.00 12,102.05

05399Z951 ADVENT INTERNATIONAL GPE VI A 06 Dec 2012 CAPITAL CALL USD/OTH06 Dec 2012

1,365,005.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,365,005.00
Base 1.000000 0.00 0.00 0.00 1,365,005.00

054303102 AVON PRODUCTS INC COMMON STOCK USD.2516 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

2,700.000 1.000000 NHIM Local 17.077400 0.00 40.50 0.00 46,149.48
Base 17.077400 0.00 40.50 0.00 46,149.48

05508R106 B+G FOODS INC COMMON STOCK USD.0131 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

600.000 1.000000 NHIH Local 30.268100 0.00 0.00 0.00 18,160.86
Base 30.268100 0.00 0.00 0.00 18,160.86

18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 29.567500 0.00 3.00 0.00 5,916.50
Base 29.567500 0.00 3.00 0.00 5,916.50

05508R106 Total

800.000 Local 0.00 3.00 0.00 24,077.36
Base 0.00 3.00 0.00 24,077.36

055639108 BPZ RESOURCES INC COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0121 Dec 2012

2,600.000 1.000000 NHIH Local 2.617700 0.00 26.00 0.00 6,832.02
Base 2.617700 0.00 26.00 0.00 6,832.02

05566U108 BOFI HOLDING INC COMMON STOCK USD.0119 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

400.000 1.000000 NHIH Local 26.513900 0.00 6.00 0.00 10,611.56
Base 26.513900 0.00 6.00 0.00 10,611.56
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05566U108 BOFI HOLDING INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

700.000 1.000000 NHHZ Local 27.605700 0.00 10.50 0.00 19,334.49
Base 27.605700 0.00 10.50 0.00 19,334.49

05566U108 Total

1,100.000 Local 0.00 16.50 0.00 29,946.05
Base 0.00 16.50 0.00 29,946.05

057224107 BAKER HUGHES INC COMMON STOCK USD1. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

400.000 1.000000 NHHY Local 41.323800 0.00 6.00 0.00 16,535.52
Base 41.323800 0.00 6.00 0.00 16,535.52

057755209 BALDWIN + LYONS INC  CL B COMMON STOCK NPV 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

600.000 1.000000 NHIH Local 23.048200 0.00 9.00 0.00 13,837.92
Base 23.048200 0.00 9.00 0.00 13,837.92

059692103 BANCORPSOUTH INC COMMON STOCK USD2.528 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

600.000 1.000000 NHIH Local 13.333700 0.00 9.00 0.00 8,009.22
Base 13.333700 0.00 9.00 0.00 8,009.22

060505104 BANK OF AMERICA CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

2,030.000 1.000000 NHHY Local 9.386100 0.00 30.45 0.00 19,084.23
Base 9.386100 0.00 30.45 0.00 19,084.23

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

1,000.000 1.000000 NHHY Local 9.371500 0.00 15.00 0.00 9,386.50
Base 9.371500 0.00 15.00 0.00 9,386.50

060505104 Total

3,030.000 Local 0.00 45.45 0.00 28,470.73
Base 0.00 45.45 0.00 28,470.73

063904106 BANK OF THE OZARKS COMMON STOCK USD.0110 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

300.000 1.000000 NHIH Local 33.534000 0.00 4.50 0.00 10,064.70
Base 33.534000 0.00 4.50 0.00 10,064.70

063904106 BANK OF THE OZARKS COMMON STOCK USD.0117 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0222 Oct 2012
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1,200.000 1.000000 NHDX Local 32.422500 0.00 24.00 0.00 38,931.00
Base 32.422500 0.00 24.00 0.00 38,931.00

18 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0223 Oct 2012

1,240.000 1.000000 NHDX Local 32.733000 0.00 24.80 0.00 40,613.72
Base 32.733000 0.00 24.80 0.00 40,613.72

19 Oct 2012 INSTINET USD/DTC 0.0224 Oct 2012

2,500.000 1.000000 NHDX Local 32.658800 0.00 50.00 0.00 81,697.00
Base 32.658800 0.00 50.00 0.00 81,697.00

22 Oct 2012 INSTINET USD/DTC 0.0225 Oct 2012

560.000 1.000000 NHDX Local 32.638200 0.00 11.20 0.00 18,288.59
Base 32.638200 0.00 11.20 0.00 18,288.59

063904106 BANK OF THE OZARKS COMMON STOCK USD.0114 Nov 2012 STEPHENS,INC. USD/DTC 0.0419 Nov 2012

720.000 1.000000 NHHO Local 31.382500 0.00 25.20 0.00 22,620.60
Base 31.382500 0.00 25.20 0.00 22,620.60

063904106 Total

6,520.000 Local 0.00 139.70 0.00 212,215.61
Base 0.00 139.70 0.00 212,215.61

06652V208 BANNER CORPORATION COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHIH Local 27.288000 0.00 3.00 0.00 5,460.60
Base 27.288000 0.00 3.00 0.00 5,460.60

06652V208 BANNER CORPORATION COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

700.000 1.000000 NHHZ Local 27.233000 0.00 10.50 0.00 19,073.60
Base 27.233000 0.00 10.50 0.00 19,073.60

06652V208 Total

900.000 Local 0.00 13.50 0.00 24,534.20
Base 0.00 13.50 0.00 24,534.20

067806109 BARNES GROUP INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHIH Local 23.756000 0.00 3.00 0.00 4,754.20
Base 23.756000 0.00 3.00 0.00 4,754.20
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067806109 BARNES GROUP INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

700.000 1.000000 NHHZ Local 23.735700 0.00 10.50 0.00 16,625.49
Base 23.735700 0.00 10.50 0.00 16,625.49

067806109 BARNES GROUP INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

400.000 1.000000 NHIH Local 22.042500 0.00 5.40 0.00 8,822.40
Base 22.042500 0.00 5.40 0.00 8,822.40

067806109 Total

1,300.000 Local 0.00 18.90 0.00 30,202.09
Base 0.00 18.90 0.00 30,202.09

06846N104 BILL BARRETT CORP COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,018.000 1.000000 NHDU Local 20.647900 0.00 5.09 0.00 21,024.65
Base 20.647900 0.00 5.09 0.00 21,024.65

071813109 BAXTER INTERNATIONAL INC COMMON STOCK USD1. 19 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0223 Nov 2012

9,836.000 1.000000 NHEZ Local 66.250000 0.00 196.72 0.00 651,831.72
Base 66.250000 0.00 196.72 0.00 651,831.72

20 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0226 Nov 2012

2,757.000 1.000000 NHEZ Local 66.247100 0.00 55.14 0.00 182,698.39
Base 66.247100 0.00 55.14 0.00 182,698.39

071813109 Total

12,593.000 Local 0.00 251.86 0.00 834,530.11
Base 0.00 251.86 0.00 834,530.11

071991913 BLACKSTONE CAPITAL PARTNERS V LP 29 Oct 2012 CAPITAL CALL USD/OTH29 Oct 2012

673,815.560 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 673,815.56
Base 1.000000 0.00 0.00 0.00 673,815.56

24 Dec 2012 CAPITAL CALL USD/OTH24 Dec 2012

28,999.490 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 28,999.49
Base 1.000000 0.00 0.00 0.00 28,999.49
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071991913 Total

702,815.050 Local 0.00 0.00 0.00 702,815.05
Base 0.00 0.00 0.00 702,815.05

073271108 BAZAARVOICE INC COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,600.000 1.000000 NHHZ Local 9.458800 0.00 24.00 0.00 15,158.08
Base 9.458800 0.00 24.00 0.00 15,158.08

073295107 BBCN BANCORP INC COMMON STOCK USD. 12 Nov 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0415 Nov 2012

1,110.000 1.000000 NHHO Local 11.303400 0.00 38.85 0.00 12,585.62
Base 11.303400 0.00 38.85 0.00 12,585.62

073302101 B/E AEROSPACE INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

900.000 1.000000 NHIM Local 47.429800 0.00 13.50 0.00 42,700.32
Base 47.429800 0.00 13.50 0.00 42,700.32

073302101 B/E AEROSPACE INC COMMON STOCK USD.0111 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0314 Dec 2012

18,970.000 1.000000 NHDZ Local 47.919600 0.00 569.10 0.00 909,603.91
Base 47.919600 0.00 569.10 0.00 909,603.91

11 Dec 2012 LIQUIDNETINC USD/DTC 0.0214 Dec 2012

6,314.000 1.000000 NHDZ Local 47.965000 0.00 126.28 0.00 302,977.29
Base 47.965000 0.00 126.28 0.00 302,977.29

12 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0317 Dec 2012

26,606.000 1.000000 NHDZ Local 47.914800 0.00 798.18 0.00 1,275,619.35
Base 47.914800 0.00 798.18 0.00 1,275,619.35

13 Dec 2012 AQUA SECURITIES LP USD/DTC 0.0218 Dec 2012

2,905.000 1.000000 NHDZ Local 48.160000 0.00 58.10 0.00 139,962.90
Base 48.160000 0.00 58.10 0.00 139,962.90

13 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0318 Dec 2012

30,328.000 1.000000 NHDZ Local 48.174800 0.00 909.84 0.00 1,461,955.17
Base 48.174800 0.00 909.84 0.00 1,461,955.17

13 Dec 2012 LIQUIDNETINC USD/DTC 0.0218 Dec 2012
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7,077.000 1.000000 NHDZ Local 48.191100 0.00 141.54 0.00 341,189.95
Base 48.191100 0.00 141.54 0.00 341,189.95

073302101 Total

93,100.000 Local 0.00 2,616.54 0.00 4,474,008.89
Base 0.00 2,616.54 0.00 4,474,008.89

074014101 BEASLEY BROADCAST GRP INC  A COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,700.000 1.000000 NHHZ Local 5.005900 0.00 55.50 0.00 18,577.33
Base 5.005900 0.00 55.50 0.00 18,577.33

07556Q105 BEAZER HOMES USA INC COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

12,740.000 1.000000 NHHZ Local 3.680700 0.00 191.10 0.00 47,083.22
Base 3.680700 0.00 191.10 0.00 47,083.22

07556Q881 BEAZER HOMES USA INC COMMON STOCK USD. 12 Oct 2012 REVERSE SPLIT NON CASH USD/DTC12 Oct 2012

14,240.000 1.000000 NHHZ Local 13.471721 0.00 0.00 0.00 191,837.31
Base 13.471721 0.00 0.00 0.00 191,837.31

07556Q881 BEAZER HOMES USA INC COMMON STOCK USD. 12 Oct 2012 REVERSE SPLIT NON CASH USD/DTC12 Oct 2012

4,280.000 1.000000 NHIH Local 13.205509 0.00 0.00 0.00 56,519.58
Base 13.205509 0.00 0.00 0.00 56,519.58

07556Q881 BEAZER HOMES USA INC COMMON STOCK USD. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

1,100.000 1.000000 NHHZ Local 17.547800 0.00 16.50 0.00 19,319.08
Base 17.547800 0.00 16.50 0.00 19,319.08

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

10,300.000 1.000000 NHHZ Local 17.714200 0.00 154.50 0.00 182,610.76
Base 17.714200 0.00 154.50 0.00 182,610.76

07556Q881 Total

29,920.000 Local 0.00 171.00 0.00 450,286.73
Base 0.00 171.00 0.00 450,286.73

075896100 BED BATH + BEYOND INC COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,300.000 1.000000 NHDZ Local 57.348700 0.00 26.00 0.00 74,579.31
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Base 57.348700 0.00 26.00 0.00 74,579.31

19 Dec 2012 BARCLAYS CAPITAL LE USD/DTC 0.0324 Dec 2012

36,100.000 1.000000 NHDZ Local 60.398700 0.00 1,083.00 0.00 2,181,476.07
Base 60.398700 0.00 1,083.00 0.00 2,181,476.07

075896100 Total

37,400.000 Local 0.00 1,109.00 0.00 2,256,055.38
Base 0.00 1,109.00 0.00 2,256,055.38

077454106 BELDEN INC COMMON STOCK USD.0129 Nov 2012 SCOTT & STRINGFELLOW, INC USD/DTC 0.0404 Dec 2012

2,595.000 1.000000 NHEX Local 38.363200 0.00 103.80 0.00 99,656.30
Base 38.363200 0.00 103.80 0.00 99,656.30

080555105 BELO CORPORATION A COMMON STOCK USD.0101 Oct 2012 UBS SECURITIES LLC USD/DTC 0.0104 Oct 2012

13,400.000 1.000000 NHDF Local 7.905200 0.00 93.80 0.00 106,023.48
Base 7.905200 0.00 93.80 0.00 106,023.48

02 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0105 Oct 2012

1,200.000 1.000000 NHDF Local 7.974500 0.00 9.00 0.00 9,578.40
Base 7.974500 0.00 9.00 0.00 9,578.40

03 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0109 Oct 2012

500.000 1.000000 NHDF Local 7.999800 0.00 3.75 0.00 4,003.65
Base 7.999800 0.00 3.75 0.00 4,003.65

04 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0110 Oct 2012

1,600.000 1.000000 NHDF Local 8.171100 0.00 8.00 0.00 13,081.76
Base 8.171100 0.00 8.00 0.00 13,081.76

05 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0111 Oct 2012

3,600.000 1.000000 NHDF Local 8.179400 0.00 18.00 0.00 29,463.84
Base 8.179400 0.00 18.00 0.00 29,463.84

08 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0111 Oct 2012

800.000 1.000000 NHDF Local 8.048500 0.00 4.00 0.00 6,442.80
Base 8.048500 0.00 4.00 0.00 6,442.80
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09 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0112 Oct 2012

3,400.000 1.000000 NHDF Local 7.921100 0.00 25.50 0.00 26,957.24
Base 7.921100 0.00 25.50 0.00 26,957.24

10 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0115 Oct 2012

800.000 1.000000 NHDF Local 7.944400 0.00 4.00 0.00 6,359.52
Base 7.944400 0.00 4.00 0.00 6,359.52

11 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0116 Oct 2012

2,200.000 1.000000 NHDF Local 8.003500 0.00 16.50 0.00 17,624.20
Base 8.003500 0.00 16.50 0.00 17,624.20

12 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0117 Oct 2012

400.000 1.000000 NHDF Local 7.985900 0.00 3.00 0.00 3,197.36
Base 7.985900 0.00 3.00 0.00 3,197.36

15 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0118 Oct 2012

600.000 1.000000 NHDF Local 7.990500 0.00 4.50 0.00 4,798.80
Base 7.990500 0.00 4.50 0.00 4,798.80

16 Oct 2012 UBS SECURITIES LLC USD/DTC 0.0119 Oct 2012

1,500.000 1.000000 NHDF Local 8.098400 0.00 10.50 0.00 12,158.10
Base 8.098400 0.00 10.50 0.00 12,158.10

17 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0122 Oct 2012

2,800.000 1.000000 NHDF Local 8.137600 0.00 21.00 0.00 22,806.28
Base 8.137600 0.00 21.00 0.00 22,806.28

19 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0124 Oct 2012

3,800.000 1.000000 NHDF Local 7.931400 0.00 28.50 0.00 30,167.82
Base 7.931400 0.00 28.50 0.00 30,167.82

22 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0125 Oct 2012

1,200.000 1.000000 NHDF Local 7.832200 0.00 9.00 0.00 9,407.64
Base 7.832200 0.00 9.00 0.00 9,407.64

23 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0126 Oct 2012

1,500.000 1.000000 NHDF Local 7.715900 0.00 7.50 0.00 11,581.35
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Base 7.715900 0.00 7.50 0.00 11,581.35

24 Oct 2012 UBS SECURITIES LLC USD/DTC 0.0129 Oct 2012

1,600.000 1.000000 NHDF Local 7.673600 0.00 11.20 0.00 12,288.96
Base 7.673600 0.00 11.20 0.00 12,288.96

25 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0130 Oct 2012

2,000.000 1.000000 NHDF Local 7.694200 0.00 15.00 0.00 15,403.40
Base 7.694200 0.00 15.00 0.00 15,403.40

26 Oct 2012 UBS SECURITIES LLC USD/DTC 0.0131 Oct 2012

2,000.000 1.000000 NHDF Local 7.722900 0.00 14.00 0.00 15,459.80
Base 7.722900 0.00 14.00 0.00 15,459.80

31 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0105 Nov 2012

2,600.000 1.000000 NHDF Local 7.534200 0.00 19.50 0.00 19,608.42
Base 7.534200 0.00 19.50 0.00 19,608.42

080555105 Total

47,500.000 Local 0.00 326.25 0.00 376,412.82
Base 0.00 326.25 0.00 376,412.82

08160H101 BENCHMARK ELECTRONICS INC COMMON STOCK USD.1 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

900.000 1.000000 NHHZ Local 15.209600 0.00 13.50 0.00 13,702.14
Base 15.209600 0.00 13.50 0.00 13,702.14

084670702 BERKSHIRE HATHAWAY INC CL B COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

340.000 1.000000 NHHY Local 90.396800 0.00 5.10 0.00 30,740.01
Base 90.396800 0.00 5.10 0.00 30,740.01

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

200.000 1.000000 NHHY Local 86.005000 0.00 3.00 0.00 17,204.00
Base 86.005000 0.00 3.00 0.00 17,204.00

084670702 Total

540.000 Local 0.00 8.10 0.00 47,944.01
Base 0.00 8.10 0.00 47,944.01
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084680107 BERKSHIRE HILLS BANCORP INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHIH Local 23.559300 0.00 4.50 0.00 7,072.29
Base 23.559300 0.00 4.50 0.00 7,072.29

084680107 BERKSHIRE HILLS BANCORP INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

1,200.000 1.000000 NHHZ Local 23.500800 0.00 18.00 0.00 28,218.96
Base 23.500800 0.00 18.00 0.00 28,218.96

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

800.000 1.000000 NHHZ Local 22.556100 0.00 12.00 0.00 18,056.88
Base 22.556100 0.00 12.00 0.00 18,056.88

084680107 Total

2,300.000 Local 0.00 34.50 0.00 53,348.13
Base 0.00 34.50 0.00 53,348.13

085789105 BERRY PETROLEUM CO CLASS A COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

714.000 1.000000 NHDU Local 33.345800 0.00 3.57 0.00 23,812.47
Base 33.345800 0.00 3.57 0.00 23,812.47

085789105 BERRY PETROLEUM CO CLASS A COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 34.745600 0.00 3.00 0.00 6,952.12
Base 34.745600 0.00 3.00 0.00 6,952.12

085789105 Total

914.000 Local 0.00 6.57 0.00 30,764.59
Base 0.00 6.57 0.00 30,764.59

08579W103 BERRY PLASTICS GROUP INC COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

5,100.000 1.000000 NHIH Local 16.006100 0.00 0.00 0.00 81,631.11
Base 16.006100 0.00 0.00 0.00 81,631.11

08579W103 BERRY PLASTICS GROUP INC COMMON STOCK 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

10,200.000 1.000000 NHHZ Local 15.899400 0.00 153.00 0.00 162,326.88
Base 15.899400 0.00 153.00 0.00 162,326.88
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08579W103 Total

15,300.000 Local 0.00 153.00 0.00 243,957.99
Base 0.00 153.00 0.00 243,957.99

08986R101 BIGLARI HOLDINGS INC COMMON STOCK USD.5 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

30.000 1.000000 NHDU Local 371.971800 0.00 0.15 0.00 11,159.30
Base 371.971800 0.00 0.15 0.00 11,159.30

09057G602 BIO REFERENCE LABS INC COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

500.000 1.000000 NHIH Local 31.450000 0.00 7.50 0.00 15,732.50
Base 31.450000 0.00 7.50 0.00 15,732.50

09061G101 BIOMARIN PHARMACEUTICAL INC COMMON STOCK USD. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,100.000 1.000000 NHIM Local 47.900900 0.00 16.50 0.00 52,707.49
Base 47.900900 0.00 16.50 0.00 52,707.49

09066L105 BIOTIME INC COMMON STOCK NPV 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0128 Dec 2012

1,600.000 1.000000 NHIH Local 3.403800 0.00 16.00 0.00 5,462.08
Base 3.403800 0.00 16.00 0.00 5,462.08

092113109 BLACK HILLS CORP COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

777.000 1.000000 NHDU Local 35.457000 0.00 3.89 0.00 27,553.98
Base 35.457000 0.00 3.89 0.00 27,553.98

092113109 BLACK HILLS CORP COMMON STOCK USD1. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

200.000 1.000000 NHIH Local 35.610000 0.00 0.00 0.00 7,122.00
Base 35.610000 0.00 0.00 0.00 7,122.00

092113109 BLACK HILLS CORP COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHHZ Local 36.252500 0.00 6.00 0.00 14,507.00
Base 36.252500 0.00 6.00 0.00 14,507.00

092113109 Total

1,377.000 Local 0.00 9.89 0.00 49,182.98
Base 0.00 9.89 0.00 49,182.98
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09227Q100 BLACKBAUD INC COMMON STOCK USD. 10 Oct 2012 INTERNAL SWAP DVP USD/DTC15 Oct 2012

400.000 1.000000 NHIH Local 24.010000 0.00 0.00 0.00 9,604.00
Base 24.010000 0.00 0.00 0.00 9,604.00

09247X101 BLACKROCK INC COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0130 Nov 2012

157.000 1.000000 NHDM Local 194.830000 0.00 2.35 0.00 30,590.66
Base 194.830000 0.00 2.35 0.00 30,590.66

092533108 BLACKROCK KELSO CAPITAL CORP COMMON STOCK USD. 03 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC05 Oct 2012

1,199.269 1.000000 NHHZ Local 9.471503 0.00 0.00 0.00 11,358.88
Base 9.471503 0.00 0.00 0.00 11,358.88

092533108 BLACKROCK KELSO CAPITAL CORP COMMON STOCK USD. 03 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC05 Oct 2012

375.225 1.000000 NHIH Local 9.471490 0.00 0.00 0.00 3,553.94
Base 9.471490 0.00 0.00 0.00 3,553.94

092533108 Total

1,574.494 Local 0.00 0.00 0.00 14,912.82
Base 0.00 0.00 0.00 14,912.82

094235108 BLOOMIN  BRANDS INC COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

2,830.000 1.000000 NHHZ Local 15.646300 0.00 42.45 0.00 44,321.48
Base 15.646300 0.00 42.45 0.00 44,321.48

097793103 BONANZA CREEK ENERGY INC COMMON STOCK 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

200.000 1.000000 NHIH Local 28.248000 0.00 3.00 0.00 5,652.60
Base 28.248000 0.00 3.00 0.00 5,652.60

099502106 BOOZ ALLEN HAMILTON HOLDINGS COMMON STOCK USD.0115 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Oct 2012

7,359.000 1.000000 NHEX Local 12.679000 0.00 220.77 0.00 93,525.53
Base 12.679000 0.00 220.77 0.00 93,525.53

18 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0323 Oct 2012

2,202.000 1.000000 NHEX Local 12.829900 0.00 66.06 0.00 28,317.50
Base 12.829900 0.00 66.06 0.00 28,317.50

Prepared by State StreetPage 321



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

099502106 Total

9,561.000 Local 0.00 286.83 0.00 121,843.03
Base 0.00 286.83 0.00 121,843.03

101405108 BOULDER BRANDS INC COMMON STOCK USD. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

700.000 1.000000 NHIH Local 12.377700 0.00 10.50 0.00 8,674.89
Base 12.377700 0.00 10.50 0.00 8,674.89

10199S942 BOSTON MILLENNIA II L P 25 Apr 2012 CAPITAL CALL USD/BOSCANCEL

-200,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 -200,000.00
Base 1.000000 0.00 0.00 0.00 -200,000.00

10199S942 BOSTON MILLENNIA II L P 25 Apr 2012 156 CAPITAL CALL USD/BOS28 Sep 2012

200,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 200,000.00
Base 1.000000 0.00 0.00 0.00 200,000.00

10199S942 BOSTON MILLENNIA II L P 01 Oct 2012 STATE STREET BANK AND TRUST USD/BOS

200,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 200,000.00
Base 1.000000 0.00 0.00 0.00 200,000.00

01 Oct 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-200,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 -200,000.00
Base 1.000000 0.00 0.00 0.00 -200,000.00

28 Sep 2012 STATE STREET BANK AND TRUST USD/BOS

200,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 200,000.00
Base 1.000000 0.00 0.00 0.00 200,000.00

10199S942 Total

200,000.000 Local 0.00 0.00 0.00 200,000.00
Base 0.00 0.00 0.00 200,000.00

103304101 BOYD GAMING CORP COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

1,100.000 1.000000 NHIH Local 5.979500 0.00 11.00 0.00 6,588.45
Base 5.979500 0.00 11.00 0.00 6,588.45

104674106 BRADY CORPORATION   CL A COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012
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500.000 1.000000 NHHZ Local 31.570000 0.00 7.50 0.00 15,792.50
Base 31.570000 0.00 7.50 0.00 15,792.50

10567B109 BRAVO BRIO RESTAURANT GROUP COMMON STOCK NPV 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHIH Local 13.500000 0.00 6.00 0.00 5,406.00
Base 13.500000 0.00 6.00 0.00 5,406.00

109696104 BRINK S CO/THE COMMON STOCK USD1. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

300.000 1.000000 NHIH Local 28.286700 0.00 4.05 0.00 8,490.06
Base 28.286700 0.00 4.05 0.00 8,490.06

110122108 BRISTOL MYERS SQUIBB CO COMMON STOCK USD.1 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,200.000 1.000000 NHDM Local 32.620000 0.00 18.00 0.00 39,162.00
Base 32.620000 0.00 18.00 0.00 39,162.00

110394103 BRISTOW GROUP INC COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

300.000 1.000000 NHIH Local 50.001000 0.00 4.50 0.00 15,004.80
Base 50.001000 0.00 4.50 0.00 15,004.80

110394103 BRISTOW GROUP INC COMMON STOCK USD.0122 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0325 Oct 2012

1,200.000 1.000000 NHDX Local 49.809300 0.00 36.00 0.00 59,807.16
Base 49.809300 0.00 36.00 0.00 59,807.16

23 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0326 Oct 2012

2,000.000 1.000000 NHDX Local 49.286500 0.00 60.00 0.00 98,633.00
Base 49.286500 0.00 60.00 0.00 98,633.00

110394103 BRISTOW GROUP INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHHZ Local 49.529800 0.00 4.50 0.00 14,863.44
Base 49.529800 0.00 4.50 0.00 14,863.44

110394103 BRISTOW GROUP INC COMMON STOCK USD.0124 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0329 Oct 2012

2,050.000 1.000000 NHDX Local 49.399500 0.00 61.50 0.00 101,330.48
Base 49.399500 0.00 61.50 0.00 101,330.48
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110394103 Total

5,850.000 Local 0.00 166.50 0.00 289,638.88
Base 0.00 166.50 0.00 289,638.88

11133T103 BROADRIDGE FINANCIAL SOLUTIO COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,800.000 1.000000 NHIM Local 23.479000 0.00 27.00 0.00 42,289.20
Base 23.479000 0.00 27.00 0.00 42,289.20

116794108 BRUKER CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,422.000 1.000000 NHDU Local 14.118100 0.00 7.11 0.00 20,083.05
Base 14.118100 0.00 7.11 0.00 20,083.05

116794108 BRUKER CORP COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

3,300.000 1.000000 NHIM Local 14.223500 0.00 49.50 0.00 46,987.05
Base 14.223500 0.00 49.50 0.00 46,987.05

116794108 Total

4,722.000 Local 0.00 56.61 0.00 67,070.10
Base 0.00 56.61 0.00 67,070.10

117043109 BRUNSWICK CORP COMMON STOCK USD.7528 Nov 2012 PIPER JAFFRAY USD/DTC 0.0403 Dec 2012

1,660.000 1.000000 NHHO Local 25.227100 0.00 58.10 0.00 41,935.09
Base 25.227100 0.00 58.10 0.00 41,935.09

117043109 BRUNSWICK CORP COMMON STOCK USD.7518 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 27.071700 0.00 4.50 0.00 8,126.01
Base 27.071700 0.00 4.50 0.00 8,126.01

117043109 Total

1,960.000 Local 0.00 62.60 0.00 50,061.10
Base 0.00 62.60 0.00 50,061.10

118440106 BUCKLE INC/THE COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

449.000 1.000000 NHDU Local 47.273400 0.00 2.25 0.00 21,228.01
Base 47.273400 0.00 2.25 0.00 21,228.01

119848109 BUFFALO WILD WINGS INC COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012
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543.000 1.000000 NHDU Local 75.596100 0.00 2.72 0.00 41,051.40
Base 75.596100 0.00 2.72 0.00 41,051.40

123998965 CF PRUDENTIAL PRISA I 30 Dec 2011 CAPITAL CALL USD/BOSCANCEL

-76,540,000.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 -76,540,000.00
Base 1.000000 0.00 0.00 0.00 -76,540,000.00

30 Mar 2012 CAPITAL CALL USD/BOSCANCEL

-73,460,000.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 -73,460,000.00
Base 1.000000 0.00 0.00 0.00 -73,460,000.00

30 Mar 2012 CAPITAL CALL USD/BOS30 Mar 2012

2,273.696 1.000000 NHEJ Local 32,308.628770 0.00 0.00 0.00 73,460,000.00
Base 32,308.628770 0.00 0.00 0.00 73,460,000.00

30 Dec 2011 CAPITAL CALL USD/BOS30 Dec 2011

2,446.704 1.000000 NHEJ Local 31,282.901405 0.00 0.00 0.00 76,540,000.00
Base 31,282.901405 0.00 0.00 0.00 76,540,000.00

123998965 Total

-149,995,279.600 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

12477X106 CAI INTERNATIONAL INC COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHIH Local 22.338000 0.00 4.50 0.00 6,705.90
Base 22.338000 0.00 4.50 0.00 6,705.90

24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHIH Local 21.222500 0.00 6.00 0.00 8,495.00
Base 21.222500 0.00 6.00 0.00 8,495.00

12477X106 CAI INTERNATIONAL INC COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

700.000 1.000000 NHHZ Local 21.221400 0.00 10.50 0.00 14,865.48
Base 21.221400 0.00 10.50 0.00 14,865.48

12477X106 Total

1,400.000 Local 0.00 21.00 0.00 30,066.38
Base 0.00 21.00 0.00 30,066.38
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12504L109 CBRE GROUP INC   A COMMON STOCK USD.0116 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

2,600.000 1.000000 NHIM Local 18.979200 0.00 39.00 0.00 49,384.92
Base 18.979200 0.00 39.00 0.00 49,384.92

125071100 CDI CORP COMMON STOCK USD.1 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHIH Local 17.296500 0.00 4.50 0.00 5,193.45
Base 17.296500 0.00 4.50 0.00 5,193.45

125269100 CF INDUSTRIES HOLDINGS INC COMMON STOCK USD.0130 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.1305 Dec 2012

5,500.000 1.000000 NHDF Local 213.964500 0.00 706.20 0.00 1,177,510.95
Base 213.964500 0.00 706.20 0.00 1,177,510.95

125509109 CIGNA CORP COMMON STOCK USD.2507 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

200.000 1.000000 NHHY Local 53.042500 0.00 3.00 0.00 10,611.50
Base 53.042500 0.00 3.00 0.00 10,611.50

125509109 CIGNA CORP COMMON STOCK USD.2527 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

600.000 1.000000 NHDM Local 52.470000 0.00 9.00 0.00 31,491.00
Base 52.470000 0.00 9.00 0.00 31,491.00

125509109 Total

800.000 Local 0.00 12.00 0.00 42,102.50
Base 0.00 12.00 0.00 42,102.50

12561W105 CLECO CORPORATION COMMON STOCK USD1. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

200.000 1.000000 NHIH Local 39.640000 0.00 3.00 0.00 7,931.00
Base 39.640000 0.00 3.00 0.00 7,931.00

125906107 CSS INDUSTRIES INC COMMON STOCK USD.1 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHIH Local 19.287300 0.00 3.00 0.00 3,860.46
Base 19.287300 0.00 3.00 0.00 3,860.46

12621E103 CNO FINANCIAL GROUP INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

1,800.000 1.000000 NHHZ Local 9.406000 0.00 27.00 0.00 16,957.80
Base 9.406000 0.00 27.00 0.00 16,957.80
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27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,900.000 1.000000 NHHZ Local 8.770000 0.00 28.50 0.00 16,691.50
Base 8.770000 0.00 28.50 0.00 16,691.50

12621E103 Total

3,700.000 Local 0.00 55.50 0.00 33,649.30
Base 0.00 55.50 0.00 33,649.30

126349109 CSG SYSTEMS INTL INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 18.920000 0.00 0.00 0.00 7,568.00
Base 18.920000 0.00 0.00 0.00 7,568.00

126501105 CTS CORP COMMON STOCK NPV 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHIH Local 10.276000 0.00 7.50 0.00 5,145.50
Base 10.276000 0.00 7.50 0.00 5,145.50

126650100 CVS CAREMARK CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

360.000 1.000000 NHHY Local 48.923600 0.00 5.40 0.00 17,617.90
Base 48.923600 0.00 5.40 0.00 17,617.90

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 46.790000 0.00 4.50 0.00 14,041.50
Base 46.790000 0.00 4.50 0.00 14,041.50

126650100 Total

660.000 Local 0.00 9.90 0.00 31,659.40
Base 0.00 9.90 0.00 31,659.40

12673A108 CYS INVESTMENTS INC REIT USD.01 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHIH Local 13.488700 0.00 7.50 0.00 6,751.85
Base 13.488700 0.00 7.50 0.00 6,751.85

12673A108 CYS INVESTMENTS INC REIT USD.01 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

100.000 1.000000 NHHZ Local 13.516000 0.00 1.50 0.00 1,353.10
Base 13.516000 0.00 1.50 0.00 1,353.10

12673A108 CYS INVESTMENTS INC REIT USD.01 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012
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1,400.000 1.000000 NHIH Local 13.418100 0.00 0.00 0.00 18,785.34
Base 13.418100 0.00 0.00 0.00 18,785.34

12673A108 CYS INVESTMENTS INC REIT USD.01 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

4,900.000 1.000000 NHHZ Local 12.614800 0.00 73.50 0.00 61,886.02
Base 12.614800 0.00 73.50 0.00 61,886.02

12673A108 CYS INVESTMENTS INC REIT USD.01 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

600.000 1.000000 NHIH Local 12.955000 0.00 9.00 0.00 7,782.00
Base 12.955000 0.00 9.00 0.00 7,782.00

12673A108 CYS INVESTMENTS INC REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,000.000 1.000000 NHHZ Local 12.057500 0.00 15.00 0.00 12,072.50
Base 12.057500 0.00 15.00 0.00 12,072.50

12673A108 Total

8,500.000 Local 0.00 106.50 0.00 108,630.81
Base 0.00 106.50 0.00 108,630.81

126804301 CABELA S INC COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

655.000 1.000000 NHDU Local 44.601400 0.00 3.28 0.00 29,217.20
Base 44.601400 0.00 3.28 0.00 29,217.20

09 Nov 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0115 Nov 2012

2,960.000 1.000000 NHDU Local 45.195600 0.00 14.80 0.00 133,793.78
Base 45.195600 0.00 14.80 0.00 133,793.78

12 Nov 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0115 Nov 2012

2,390.000 1.000000 NHDU Local 45.409400 0.00 11.95 0.00 108,540.42
Base 45.409400 0.00 11.95 0.00 108,540.42

13 Nov 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0116 Nov 2012

1,230.000 1.000000 NHDU Local 46.190900 0.00 6.15 0.00 56,820.96
Base 46.190900 0.00 6.15 0.00 56,820.96

126804301 CABELA S INC COMMON STOCK USD.0127 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Nov 2012

1,190.000 1.000000 NHIB Local 46.790300 0.00 11.90 0.00 55,692.36
Base 46.790300 0.00 11.90 0.00 55,692.36
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20 Dec 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0326 Dec 2012

3,950.000 1.000000 NHIB Local 41.785800 0.00 118.50 0.00 165,172.41
Base 41.785800 0.00 118.50 0.00 165,172.41

126804301 Total

12,375.000 Local 0.00 166.58 0.00 549,237.13
Base 0.00 166.58 0.00 549,237.13

127055101 CABOT CORP COMMON STOCK USD1. 01 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0104 Oct 2012

2,400.000 1.000000 NHDF Local 36.162500 0.00 18.00 0.00 86,808.00
Base 36.162500 0.00 18.00 0.00 86,808.00

01 Oct 2012 LIQUIDNETINC USD/DTC 0.0204 Oct 2012

2,400.000 1.000000 NHDF Local 36.100000 0.00 36.00 0.00 86,676.00
Base 36.100000 0.00 36.00 0.00 86,676.00

02 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0105 Oct 2012

800.000 1.000000 NHDF Local 36.099300 0.00 6.00 0.00 28,885.44
Base 36.099300 0.00 6.00 0.00 28,885.44

08 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0111 Oct 2012

4,400.000 1.000000 NHDF Local 36.673800 0.00 33.00 0.00 161,397.72
Base 36.673800 0.00 33.00 0.00 161,397.72

127055101 CABOT CORP COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

994.000 1.000000 NHDU Local 36.841200 0.00 4.97 0.00 36,625.12
Base 36.841200 0.00 4.97 0.00 36,625.12

127055101 Total

10,994.000 Local 0.00 97.97 0.00 400,392.28
Base 0.00 97.97 0.00 400,392.28

127097103 CABOT OIL + GAS CORP COMMON STOCK USD.1 14 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.0519 Nov 2012

19,599.000 1.000000 NHIB Local 48.242800 0.00 979.95 0.00 946,490.59
Base 48.242800 0.00 979.95 0.00 946,490.59

21 Nov 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0527 Nov 2012
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6,306.000 1.000000 NHIB Local 49.227200 0.00 315.30 0.00 310,742.02
Base 49.227200 0.00 315.30 0.00 310,742.02

127097103 CABOT OIL + GAS CORP COMMON STOCK USD.1 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,000.000 1.000000 NHIM Local 47.549000 0.00 15.00 0.00 47,564.00
Base 47.549000 0.00 15.00 0.00 47,564.00

127097103 Total

26,905.000 Local 0.00 1,310.25 0.00 1,304,796.61
Base 0.00 1,310.25 0.00 1,304,796.61

12709P103 CABOT MICROELECTRONICS CORP COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHIH Local 33.710000 0.00 3.00 0.00 6,745.00
Base 33.710000 0.00 3.00 0.00 6,745.00

127190304 CACI INTERNATIONAL INC  CL A COMMON STOCK USD.1 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

200.000 1.000000 NHIH Local 54.080000 0.00 2.70 0.00 10,818.70
Base 54.080000 0.00 2.70 0.00 10,818.70

127387108 CADENCE DESIGN SYS INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

3,400.000 1.000000 NHIM Local 12.669100 0.00 51.00 0.00 43,125.94
Base 12.669100 0.00 51.00 0.00 43,125.94

128030202 CAL MAINE FOODS INC COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

300.000 1.000000 NHIH Local 45.092600 0.00 4.50 0.00 13,532.28
Base 45.092600 0.00 4.50 0.00 13,532.28

129603106 CALGON CARBON CORP COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

500.000 1.000000 NHIH Local 14.118000 0.00 7.50 0.00 7,066.50
Base 14.118000 0.00 7.50 0.00 7,066.50

131193104 CALLAWAY GOLF COMPANY COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

1,100.000 1.000000 NHIH Local 6.690000 0.00 0.00 0.00 7,359.00
Base 6.690000 0.00 0.00 0.00 7,359.00

13123E500 CALLIDUS SOFTWARE INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

1,700.000 1.000000 NHIH Local 4.060000 0.00 0.00 0.00 6,902.00
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Base 4.060000 0.00 0.00 0.00 6,902.00

131347304 CALPINE CORP COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

900.000 1.000000 NHHY Local 17.710000 0.00 13.50 0.00 15,952.50
Base 17.710000 0.00 13.50 0.00 15,952.50

132011107 CAMBREX CORP COMMON STOCK USD.1 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

1,200.000 1.000000 NHIH Local 11.133900 0.00 18.00 0.00 13,378.68
Base 11.133900 0.00 18.00 0.00 13,378.68

133131102 CAMDEN PROPERTY TRUST REIT USD.01 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

700.000 1.000000 NHIM Local 66.250000 0.00 10.50 0.00 46,385.50
Base 66.250000 0.00 10.50 0.00 46,385.50

13342B105 CAMERON INTERNATIONAL CORP COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,100.000 1.000000 NHDZ Local 48.730800 0.00 22.00 0.00 53,625.88
Base 48.730800 0.00 22.00 0.00 53,625.88

13342B105 CAMERON INTERNATIONAL CORP COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

900.000 1.000000 NHIM Local 54.473300 0.00 13.50 0.00 49,039.47
Base 54.473300 0.00 13.50 0.00 49,039.47

13342B105 Total

2,000.000 Local 0.00 35.50 0.00 102,665.35
Base 0.00 35.50 0.00 102,665.35

13466Y105 CAMPUS CREST COMMUNITIES INC REIT 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

4,330.000 1.000000 NHHZ Local 10.707900 0.00 64.95 0.00 46,430.16
Base 10.707900 0.00 64.95 0.00 46,430.16

139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 12 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0415 Nov 2012

90.000 1.000000 NHHO Local 17.345100 0.00 3.15 0.00 1,564.21
Base 17.345100 0.00 3.15 0.00 1,564.21

13 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0416 Nov 2012

690.000 1.000000 NHHO Local 17.695800 0.00 24.15 0.00 12,234.25
Base 17.695800 0.00 24.15 0.00 12,234.25
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139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,600.000 1.000000 NHIH Local 17.186100 0.00 0.00 0.00 27,497.76
Base 17.186100 0.00 0.00 0.00 27,497.76

139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

5,600.000 1.000000 NHHZ Local 17.158500 0.00 84.00 0.00 96,171.60
Base 17.158500 0.00 84.00 0.00 96,171.60

139794101 Total

7,980.000 Local 0.00 111.30 0.00 137,467.82
Base 0.00 111.30 0.00 137,467.82

14040H105 CAPITAL ONE FINANCIAL CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

180.000 1.000000 NHHY Local 59.490000 0.00 2.70 0.00 10,710.90
Base 59.490000 0.00 2.70 0.00 10,710.90

14040H105 CAPITAL ONE FINANCIAL CORP COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

600.000 1.000000 NHDM Local 57.790000 0.00 9.00 0.00 34,683.00
Base 57.790000 0.00 9.00 0.00 34,683.00

14040H105 Total

780.000 Local 0.00 11.70 0.00 45,393.90
Base 0.00 11.70 0.00 45,393.90

140475104 CAPITAL SENIOR LIVING CORP COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHIH Local 15.975500 0.00 6.00 0.00 6,396.20
Base 15.975500 0.00 6.00 0.00 6,396.20

14067E506 CAPSTEAD MORTGAGE CORP REIT USD.01 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,800.000 1.000000 NHHZ Local 13.086100 0.00 27.00 0.00 23,581.98
Base 13.086100 0.00 27.00 0.00 23,581.98

24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

1,400.000 1.000000 NHHZ Local 12.506000 0.00 21.00 0.00 17,529.40
Base 12.506000 0.00 21.00 0.00 17,529.40

14067E506 CAPSTEAD MORTGAGE CORP REIT USD.01 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012
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400.000 1.000000 NHIH Local 11.935000 0.00 6.00 0.00 4,780.00
Base 11.935000 0.00 6.00 0.00 4,780.00

14067E506 Total

3,600.000 Local 0.00 54.00 0.00 45,891.38
Base 0.00 54.00 0.00 45,891.38

14149F109 CARDINAL FINANCIAL CORP COMMON STOCK USD1. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

500.000 1.000000 NHIH Local 14.992000 0.00 7.50 0.00 7,503.50
Base 14.992000 0.00 7.50 0.00 7,503.50

14149Y108 CARDINAL HEALTH INC COMMON STOCK NPV 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

400.000 1.000000 NHHY Local 40.522500 0.00 6.00 0.00 16,215.00
Base 40.522500 0.00 6.00 0.00 16,215.00

14149Y108 CARDINAL HEALTH INC COMMON STOCK NPV 02 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0207 Nov 2012

1,750.000 1.000000 NHEY Local 41.428400 0.00 35.00 0.00 72,534.70
Base 41.428400 0.00 35.00 0.00 72,534.70

14149Y108 Total

2,150.000 Local 0.00 41.00 0.00 88,749.70
Base 0.00 41.00 0.00 88,749.70

141619106 CARDIOVASCULAR SYSTEMS INC COMMON STOCK NPV 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

800.000 1.000000 NHIH Local 11.171100 0.00 12.00 0.00 8,948.88
Base 11.171100 0.00 12.00 0.00 8,948.88

14161H108 CARDTRONICS INC COMMON STOCK USD. 02 Oct 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0405 Oct 2012

1,230.000 1.000000 NHHO Local 29.668100 0.00 43.05 0.00 36,534.81
Base 29.668100 0.00 43.05 0.00 36,534.81

03 Oct 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0409 Oct 2012

1,220.000 1.000000 NHHO Local 29.879700 0.00 42.70 0.00 36,495.93
Base 29.879700 0.00 42.70 0.00 36,495.93

04 Oct 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0410 Oct 2012

410.000 1.000000 NHHO Local 30.091500 0.00 14.35 0.00 12,351.87
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Base 30.091500 0.00 14.35 0.00 12,351.87

14161H108 Total

2,860.000 Local 0.00 100.10 0.00 85,382.61
Base 0.00 100.10 0.00 85,382.61

143658300 CARNIVAL CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

260.000 1.000000 NHHY Local 36.946900 0.00 3.90 0.00 9,610.09
Base 36.946900 0.00 3.90 0.00 9,610.09

144285103 CARPENTER TECHNOLOGY COMMON STOCK USD5. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

669.000 1.000000 NHDU Local 48.988900 0.00 3.35 0.00 32,776.92
Base 48.988900 0.00 3.35 0.00 32,776.92

144577103 CARRIZO OIL + GAS INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHIH Local 25.047200 0.00 3.00 0.00 5,012.44
Base 25.047200 0.00 3.00 0.00 5,012.44

147195101 CASCADE CORP COMMON STOCK USD.5 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

100.000 1.000000 NHIH Local 65.018000 0.00 1.50 0.00 6,503.30
Base 65.018000 0.00 1.50 0.00 6,503.30

147195101 CASCADE CORP COMMON STOCK USD.5 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHHZ Local 64.260000 0.00 4.50 0.00 19,282.50
Base 64.260000 0.00 4.50 0.00 19,282.50

147195101 Total

400.000 Local 0.00 6.00 0.00 25,785.80
Base 0.00 6.00 0.00 25,785.80

147448104 CASELLA WASTE SYSTEMS INC A COMMON STOCK USD.0119 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0123 Nov 2012

2,600.000 1.000000 NHIH Local 4.366500 0.00 26.00 0.00 11,378.90
Base 4.366500 0.00 26.00 0.00 11,378.90

147448104 CASELLA WASTE SYSTEMS INC A COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

3,200.000 1.000000 NHHZ Local 4.610000 0.00 48.00 0.00 14,800.00
Base 4.610000 0.00 48.00 0.00 14,800.00
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24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,300.000 1.000000 NHHZ Local 4.563300 0.00 49.50 0.00 15,108.39
Base 4.563300 0.00 49.50 0.00 15,108.39

147448104 Total

9,100.000 Local 0.00 123.50 0.00 41,287.29
Base 0.00 123.50 0.00 41,287.29

14754D100 CASH AMERICA INTL INC COMMON STOCK USD.1 17 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0222 Oct 2012

1,900.000 1.000000 NHDX Local 38.194800 0.00 38.00 0.00 72,608.12
Base 38.194800 0.00 38.00 0.00 72,608.12

18 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0223 Oct 2012

3,750.000 1.000000 NHDX Local 38.644400 0.00 75.00 0.00 144,991.50
Base 38.644400 0.00 75.00 0.00 144,991.50

14754D100 CASH AMERICA INTL INC COMMON STOCK USD.1 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

200.000 1.000000 NHIH Local 36.852000 0.00 3.00 0.00 7,373.40
Base 36.852000 0.00 3.00 0.00 7,373.40

14754D100 Total

5,850.000 Local 0.00 116.00 0.00 224,973.02
Base 0.00 116.00 0.00 224,973.02

148887102 CATAMARAN CORP COMMON STOCK NPV 08 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0314 Nov 2012

7,209.000 1.000000 NHIB Local 48.113600 0.00 216.27 0.00 347,067.21
Base 48.113600 0.00 216.27 0.00 347,067.21

149150104 CATHAY GENERAL BANCORP COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHIH Local 18.065800 0.00 6.00 0.00 7,232.32
Base 18.065800 0.00 6.00 0.00 7,232.32

149150104 CATHAY GENERAL BANCORP COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,000.000 1.000000 NHHZ Local 17.714400 0.00 15.00 0.00 17,729.40
Base 17.714400 0.00 15.00 0.00 17,729.40
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149150104 Total

1,400.000 Local 0.00 21.00 0.00 24,961.72
Base 0.00 21.00 0.00 24,961.72

149205106 CATO CORP CLASS A COMMON STOCK USD. 17 Oct 2012 LIQUIDNETINC USD/DTC 0.0122 Oct 2012

700.000 1.000000 NHDX Local 29.248800 0.00 7.00 0.00 20,481.16
Base 29.248800 0.00 7.00 0.00 20,481.16

18 Oct 2012 LIQUIDNETINC USD/DTC 0.0123 Oct 2012

700.000 1.000000 NHDX Local 29.600800 0.00 7.00 0.00 20,727.56
Base 29.600800 0.00 7.00 0.00 20,727.56

19 Oct 2012 LIQUIDNETINC USD/DTC 0.0124 Oct 2012

6,100.000 1.000000 NHDX Local 29.043300 0.00 61.00 0.00 177,225.13
Base 29.043300 0.00 61.00 0.00 177,225.13

149205106 Total

7,500.000 Local 0.00 75.00 0.00 218,433.85
Base 0.00 75.00 0.00 218,433.85

149568107 CAVCO INDUSTRIES INC COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

200.000 1.000000 NHIH Local 49.882000 0.00 3.00 0.00 9,979.40
Base 49.882000 0.00 3.00 0.00 9,979.40

14964U108 CAVIUM INC COMMON STOCK USD. 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

2,100.000 1.000000 NHDZ Local 34.527600 0.00 42.00 0.00 72,549.96
Base 34.527600 0.00 42.00 0.00 72,549.96

150602209 CEDAR REALTY TRUST INC REIT USD.06 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0115 Oct 2012

1,600.000 1.000000 NHIH Local 5.548800 0.00 16.00 0.00 8,894.08
Base 5.548800 0.00 16.00 0.00 8,894.08

156431108 CENTURY ALUMINUM COMPANY COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Dec 2012

600.000 1.000000 NHIH Local 8.104100 0.00 6.00 0.00 4,868.46
Base 8.104100 0.00 6.00 0.00 4,868.46
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15670R107 CEPHEID INC COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,023.000 1.000000 NHDU Local 31.529200 0.00 5.12 0.00 32,259.49
Base 31.529200 0.00 5.12 0.00 32,259.49

15670R107 CEPHEID INC COMMON STOCK NPV 13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

200.000 1.000000 NHIH Local 32.390000 0.00 0.00 0.00 6,478.00
Base 32.390000 0.00 0.00 0.00 6,478.00

15670R107 CEPHEID INC COMMON STOCK NPV 28 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

2,340.000 1.000000 NHDU Local 33.306500 0.00 11.70 0.00 77,948.91
Base 33.306500 0.00 11.70 0.00 77,948.91

15670R107 Total

3,563.000 Local 0.00 16.82 0.00 116,686.40
Base 0.00 16.82 0.00 116,686.40

156782104 CERNER CORP COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

300.000 1.000000 NHDZ Local 75.726000 0.00 6.00 0.00 22,723.80
Base 75.726000 0.00 6.00 0.00 22,723.80

159864107 CHARLES RIVER LABORATORIES COMMON STOCK USD.0101 Oct 2012 SANDLER ONEILL + PART LP USD/DTC 0.0404 Oct 2012

2,159.000 1.000000 NHEX Local 39.966000 0.00 86.36 0.00 86,372.95
Base 39.966000 0.00 86.36 0.00 86,372.95

15 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Oct 2012

1,161.000 1.000000 NHEX Local 38.992800 0.00 34.83 0.00 45,305.47
Base 38.992800 0.00 34.83 0.00 45,305.47

18 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0323 Oct 2012

936.000 1.000000 NHEX Local 40.029900 0.00 28.08 0.00 37,496.07
Base 40.029900 0.00 28.08 0.00 37,496.07

17 Oct 2012 SANDLER ONEILL + PART LP USD/DTC 0.0322 Oct 2012

536.000 1.000000 NHEX Local 40.103600 0.00 16.08 0.00 21,511.61
Base 40.103600 0.00 16.08 0.00 21,511.61
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159864107 Total

4,792.000 Local 0.00 165.35 0.00 190,686.10
Base 0.00 165.35 0.00 190,686.10

16115Q308 CHART INDUSTRIES INC COMMON STOCK USD.0106 Nov 2012 INSTINET USD/DTC 0.0209 Nov 2012

1,220.000 1.000000 NHHO Local 63.431800 0.00 24.40 0.00 77,411.20
Base 63.431800 0.00 24.40 0.00 77,411.20

16115Q308 CHART INDUSTRIES INC COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 62.952500 0.00 1.50 0.00 6,296.75
Base 62.952500 0.00 1.50 0.00 6,296.75

16115Q308 Total

1,320.000 Local 0.00 25.90 0.00 83,707.95
Base 0.00 25.90 0.00 83,707.95

162825103 CHECKPOINT SYSTEMS INC COMMON STOCK USD.1 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0112 Dec 2012

1,400.000 1.000000 NHIH Local 9.409100 0.00 14.00 0.00 13,186.74
Base 9.409100 0.00 14.00 0.00 13,186.74

163072101 CHEESECAKE FACTORY INC/THE COMMON STOCK USD.0125 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0330 Oct 2012

2,510.000 1.000000 NHHO Local 33.300000 0.00 62.75 0.00 83,645.75
Base 33.300000 0.00 62.75 0.00 83,645.75

28 Nov 2012 PIPER JAFFRAY USD/DTC 0.0403 Dec 2012

2,040.000 1.000000 NHHO Local 34.571300 0.00 71.40 0.00 70,596.85
Base 34.571300 0.00 71.40 0.00 70,596.85

163072101 CHEESECAKE FACTORY INC/THE COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 33.745000 0.00 3.00 0.00 6,752.00
Base 33.745000 0.00 3.00 0.00 6,752.00

163072101 Total

4,750.000 Local 0.00 137.15 0.00 160,994.60
Base 0.00 137.15 0.00 160,994.60

163086101 CHEFS  WAREHOUSE INC/THE COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012
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400.000 1.000000 NHIH Local 15.416200 0.00 6.00 0.00 6,172.48
Base 15.416200 0.00 6.00 0.00 6,172.48

16359R103 CHEMED CORP COMMON STOCK USD1. 28 Dec 2012 INTERNAL SWAP DVP USD/DTCOPEN

100.000 1.000000 NHIH Local 67.020000 0.00 0.00 0.00 6,702.00
Base 67.020000 0.00 0.00 0.00 6,702.00

163731102 CHEMICAL FINANCIAL CORP COMMON STOCK USD1. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHIH Local 23.460500 0.00 4.50 0.00 7,042.65
Base 23.460500 0.00 4.50 0.00 7,042.65

165167107 CHESAPEAKE ENERGY CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

840.000 1.000000 NHHY Local 19.347900 0.00 12.60 0.00 16,264.84
Base 19.347900 0.00 12.60 0.00 16,264.84

165167107 CHESAPEAKE ENERGY CORP COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,000.000 1.000000 NHDM Local 17.400000 0.00 30.00 0.00 34,830.00
Base 17.400000 0.00 30.00 0.00 34,830.00

165167107 Total

2,840.000 Local 0.00 42.60 0.00 51,094.84
Base 0.00 42.60 0.00 51,094.84

165240102 CHESAPEAKE LODGING TRUST REIT USD.01 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

4,320.000 1.000000 NHHZ Local 20.212300 0.00 64.80 0.00 87,381.94
Base 20.212300 0.00 64.80 0.00 87,381.94

165303108 CHESAPEAKE UTILITIES CORP COMMON STOCK USD. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 45.860000 0.00 1.50 0.00 4,587.50
Base 45.860000 0.00 1.50 0.00 4,587.50

166764100 CHEVRON CORP COMMON STOCK USD.7504 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

372.000 1.000000 NHHY Local 117.332700 0.00 5.58 0.00 43,653.34
Base 117.332700 0.00 5.58 0.00 43,653.34

166764100 CHEVRON CORP COMMON STOCK USD.7510 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

674.000 1.000000 NHDM Local 112.140800 0.00 10.11 0.00 75,593.01
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Base 112.140800 0.00 10.11 0.00 75,593.01

166764100 CHEVRON CORP COMMON STOCK USD.7507 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

184.000 1.000000 NHHY Local 107.737300 0.00 2.76 0.00 19,826.42
Base 107.737300 0.00 2.76 0.00 19,826.42

166764100 CHEVRON CORP COMMON STOCK USD.7527 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

580.000 1.000000 NHDM Local 103.438300 0.00 8.70 0.00 60,002.91
Base 103.438300 0.00 8.70 0.00 60,002.91

166764100 CHEVRON CORP COMMON STOCK USD.7504 Dec 2012 APEX CLEARING CORPORATION USD/DTC 0.0207 Dec 2012

750.000 1.000000 NHEY Local 104.507900 0.00 15.00 0.00 78,395.93
Base 104.507900 0.00 15.00 0.00 78,395.93

166764100 Total

2,560.000 Local 0.00 42.15 0.00 277,471.61
Base 0.00 42.15 0.00 277,471.61

168615102 CHICO S FAS INC COMMON STOCK USD.0116 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

2,600.000 1.000000 NHIM Local 19.161500 0.00 39.00 0.00 49,858.90
Base 19.161500 0.00 39.00 0.00 49,858.90

168905107 CHILDREN S PLACE COMMON STOCK USD.1 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHHZ Local 58.009800 0.00 4.50 0.00 17,407.44
Base 58.009800 0.00 4.50 0.00 17,407.44

169656105 CHIPOTLE MEXICAN GRILL INC COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

200.000 1.000000 NHDZ Local 252.192500 0.00 4.00 0.00 50,442.50
Base 252.192500 0.00 4.00 0.00 50,442.50

169656105 CHIPOTLE MEXICAN GRILL INC COMMON STOCK USD.0127 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Nov 2012

339.000 1.000000 NHIB Local 270.002400 0.00 3.39 0.00 91,534.20
Base 270.002400 0.00 3.39 0.00 91,534.20

169656105 CHIPOTLE MEXICAN GRILL INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

200.000 1.000000 NHIM Local 266.419200 0.00 3.00 0.00 53,286.84
Base 266.419200 0.00 3.00 0.00 53,286.84
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169656105 Total

739.000 Local 0.00 10.39 0.00 195,263.54
Base 0.00 10.39 0.00 195,263.54

170032809 CHIQUITA BRANDS INTL COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

900.000 1.000000 NHIH Local 7.750000 0.00 9.00 0.00 6,984.00
Base 7.750000 0.00 9.00 0.00 6,984.00

171340102 CHURCH + DWIGHT CO INC COMMON STOCK USD1. 16 Oct 2012 INTERNAL SWAP DVP USD/DTC19 Oct 2012

900.000 1.000000 NHIM Local 53.740000 0.00 0.00 0.00 48,366.00
Base 53.740000 0.00 0.00 0.00 48,366.00

171340102 CHURCH + DWIGHT CO INC COMMON STOCK USD1. 18 Dec 2012 STATE STREET GLOBAL MARKETS, LLC USD/DTC 0.0521 Dec 2012

9,197.000 1.000000 NHIB Local 53.932300 0.00 459.85 0.00 496,475.21
Base 53.932300 0.00 459.85 0.00 496,475.21

19 Dec 2012 STATE STREET GLOBAL MARKETS, LLC USD/DTC 0.0524 Dec 2012

6,207.000 1.000000 NHIB Local 53.762200 0.00 310.35 0.00 334,012.33
Base 53.762200 0.00 310.35 0.00 334,012.33

171340102 Total

16,304.000 Local 0.00 770.20 0.00 878,853.54
Base 0.00 770.20 0.00 878,853.54

171484108 CHURCHILL DOWNS INC COMMON STOCK NPV 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

200.000 1.000000 NHIH Local 61.251400 0.00 3.00 0.00 12,253.28
Base 61.251400 0.00 3.00 0.00 12,253.28

171604101 CHUY S HOLDINGS INC COMMON STOCK 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

1,000.000 1.000000 NHHZ Local 24.161200 0.00 15.00 0.00 24,176.20
Base 24.161200 0.00 15.00 0.00 24,176.20

17273K109 CIRCOR INTERNATIONAL INC COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

400.000 1.000000 NHIH Local 37.607000 0.00 6.00 0.00 15,048.80
Base 37.607000 0.00 6.00 0.00 15,048.80
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172755100 CIRRUS LOGIC INC COMMON STOCK USD. 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

200.000 1.000000 NHIH Local 28.942500 0.00 3.00 0.00 5,791.50
Base 28.942500 0.00 3.00 0.00 5,791.50

17275R102 CISCO SYSTEMS INC COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,010.000 1.000000 NHHY Local 18.952600 0.00 15.15 0.00 19,157.28
Base 18.952600 0.00 15.15 0.00 19,157.28

17275R102 CISCO SYSTEMS INC COMMON STOCK USD. 10 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

5,500.000 1.000000 NHDM Local 18.381800 0.00 82.50 0.00 101,182.40
Base 18.381800 0.00 82.50 0.00 101,182.40

17275R102 CISCO SYSTEMS INC COMMON STOCK USD. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

500.000 1.000000 NHHY Local 17.338000 0.00 7.50 0.00 8,676.50
Base 17.338000 0.00 7.50 0.00 8,676.50

17275R102 CISCO SYSTEMS INC COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,700.000 1.000000 NHDM Local 18.979700 0.00 25.50 0.00 32,290.99
Base 18.979700 0.00 25.50 0.00 32,290.99

17275R102 Total

8,710.000 Local 0.00 130.65 0.00 161,307.17
Base 0.00 130.65 0.00 161,307.17

172967424 CITIGROUP INC COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

550.000 1.000000 NHHY Local 34.814500 0.00 8.25 0.00 19,156.23
Base 34.814500 0.00 8.25 0.00 19,156.23

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 36.475000 0.00 4.50 0.00 10,947.00
Base 36.475000 0.00 4.50 0.00 10,947.00

172967424 Total

850.000 Local 0.00 12.75 0.00 30,103.23
Base 0.00 12.75 0.00 30,103.23

174740100 CITIZENS INC COMMON STOCK NPV 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012
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600.000 1.000000 NHIH Local 10.260400 0.00 9.00 0.00 6,165.24
Base 10.260400 0.00 9.00 0.00 6,165.24

177376100 CITRIX SYSTEMS INC COMMON STOCK USD. 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,400.000 1.000000 NHDZ Local 62.347100 0.00 28.00 0.00 87,313.94
Base 62.347100 0.00 28.00 0.00 87,313.94

21 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0327 Nov 2012

22,613.000 1.000000 NHDZ Local 61.564500 0.00 678.39 0.00 1,392,836.43
Base 61.564500 0.00 678.39 0.00 1,392,836.43

21 Nov 2012 LIQUIDNETINC USD/DTC 0.0227 Nov 2012

5,687.000 1.000000 NHDZ Local 61.600000 0.00 113.74 0.00 350,432.94
Base 61.600000 0.00 113.74 0.00 350,432.94

04 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0107 Dec 2012

10,283.000 1.000000 NHDZ Local 60.991600 0.00 102.83 0.00 627,279.45
Base 60.991600 0.00 102.83 0.00 627,279.45

177376100 CITRIX SYSTEMS INC COMMON STOCK USD. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

700.000 1.000000 NHIM Local 61.035700 0.00 10.50 0.00 42,735.49
Base 61.035700 0.00 10.50 0.00 42,735.49

177376100 CITRIX SYSTEMS INC COMMON STOCK USD. 05 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0110 Dec 2012

11,180.000 1.000000 NHDZ Local 59.623700 0.00 111.80 0.00 666,704.77
Base 59.623700 0.00 111.80 0.00 666,704.77

06 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0211 Dec 2012

2,037.000 1.000000 NHDZ Local 59.941900 0.00 40.74 0.00 122,142.39
Base 59.941900 0.00 40.74 0.00 122,142.39

177376100 Total

53,900.000 Local 0.00 1,086.00 0.00 3,289,445.41
Base 0.00 1,086.00 0.00 3,289,445.41

179895107 CLARCOR INC COMMON STOCK USD1. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

100.000 1.000000 NHIH Local 43.893300 0.00 1.50 0.00 4,390.83
Base 43.893300 0.00 1.50 0.00 4,390.83
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05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

100.000 1.000000 NHIH Local 46.731600 0.00 1.50 0.00 4,674.66
Base 46.731600 0.00 1.50 0.00 4,674.66

179895107 Total

200.000 Local 0.00 3.00 0.00 9,065.49
Base 0.00 3.00 0.00 9,065.49

184496107 CLEAN HARBORS INC COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,500.000 1.000000 NHDZ Local 57.866800 0.00 30.00 0.00 86,830.20
Base 57.866800 0.00 30.00 0.00 86,830.20

184496107 CLEAN HARBORS INC COMMON STOCK USD.0121 Dec 2012 INTERNAL SWAP DVP USD/DTC27 Dec 2012

600.000 1.000000 NHIM Local 52.330000 0.00 0.00 0.00 31,398.00
Base 52.330000 0.00 0.00 0.00 31,398.00

21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,500.000 1.000000 NHIM Local 52.326100 0.00 0.00 0.00 78,489.15
Base 52.326100 0.00 0.00 0.00 78,489.15

184496107 Total

3,600.000 Local 0.00 30.00 0.00 196,717.35
Base 0.00 30.00 0.00 196,717.35

18538R103 CLEARWATER PAPER CORP COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

100.000 1.000000 NHIH Local 41.766000 0.00 1.50 0.00 4,178.10
Base 41.766000 0.00 1.50 0.00 4,178.10

28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

200.000 1.000000 NHIH Local 39.170000 0.00 2.70 0.00 7,836.70
Base 39.170000 0.00 2.70 0.00 7,836.70

18538R103 Total

300.000 Local 0.00 4.20 0.00 12,014.80
Base 0.00 4.20 0.00 12,014.80

18683K101 CLIFFS NATURAL RESOURCES INC COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012
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420.000 1.000000 NHHY Local 38.187600 0.00 6.30 0.00 16,045.09
Base 38.187600 0.00 6.30 0.00 16,045.09

18683K101 CLIFFS NATURAL RESOURCES INC COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,500.000 1.000000 NHDM Local 30.070000 0.00 22.50 0.00 45,127.50
Base 30.070000 0.00 22.50 0.00 45,127.50

18683K101 Total

1,920.000 Local 0.00 28.80 0.00 61,172.59
Base 0.00 28.80 0.00 61,172.59

189754104 COACH INC COMMON STOCK USD.0127 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Nov 2012

1,588.000 1.000000 NHIB Local 58.224800 0.00 15.88 0.00 92,476.86
Base 58.224800 0.00 15.88 0.00 92,476.86

190897108 COBIZ FINANCIAL INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

1,000.000 1.000000 NHIH Local 7.010000 0.00 0.00 0.00 7,010.00
Base 7.010000 0.00 0.00 0.00 7,010.00

192108504 COEUR D ALENE MINES CORP COMMON STOCK USD.0107 Nov 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0413 Nov 2012

1,070.000 1.000000 NHHO Local 24.948700 0.00 37.45 0.00 26,732.56
Base 24.948700 0.00 37.45 0.00 26,732.56

15 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0320 Nov 2012

1,480.000 1.000000 NHHO Local 22.982800 0.00 37.00 0.00 34,051.54
Base 22.982800 0.00 37.00 0.00 34,051.54

192108504 COEUR D ALENE MINES CORP COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

700.000 1.000000 NHHZ Local 22.980000 0.00 10.50 0.00 16,096.50
Base 22.980000 0.00 10.50 0.00 16,096.50

192108504 COEUR D ALENE MINES CORP COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 22.778300 0.00 4.50 0.00 6,837.99
Base 22.778300 0.00 4.50 0.00 6,837.99

192108504 Total

3,550.000 Local 0.00 89.45 0.00 83,718.59
Base 0.00 89.45 0.00 83,718.59
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19239V302 COGENT COMMUNICATIONS GROUP COMMON STOCK USD. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

200.000 1.000000 NHIH Local 22.410000 0.00 3.00 0.00 4,485.00
Base 22.410000 0.00 3.00 0.00 4,485.00

13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

100.000 1.000000 NHIH Local 22.130000 0.00 0.00 0.00 2,213.00
Base 22.130000 0.00 0.00 0.00 2,213.00

19239V302 Total

300.000 Local 0.00 3.00 0.00 6,698.00
Base 0.00 3.00 0.00 6,698.00

192479103 COHERENT INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

200.000 1.000000 NHIH Local 46.580000 0.00 0.00 0.00 9,316.00
Base 46.580000 0.00 0.00 0.00 9,316.00

192479103 COHERENT INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHHZ Local 49.452500 0.00 6.00 0.00 19,787.00
Base 49.452500 0.00 6.00 0.00 19,787.00

192479103 Total

600.000 Local 0.00 6.00 0.00 29,103.00
Base 0.00 6.00 0.00 29,103.00

192576106 COHU INC COMMON STOCK USD1. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

800.000 1.000000 NHIH Local 10.578700 0.00 10.80 0.00 8,473.76
Base 10.578700 0.00 10.80 0.00 8,473.76

19259P300 COINSTAR INC COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

553.000 1.000000 NHDU Local 47.238100 0.00 2.77 0.00 26,125.44
Base 47.238100 0.00 2.77 0.00 26,125.44

195872106 COLONIAL PROPERTIES TRUST REIT USD.01 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 20.652500 0.00 4.50 0.00 6,200.25
Base 20.652500 0.00 4.50 0.00 6,200.25
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19624R106 COLONY FINANCIAL INC REIT USD.01 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

4,740.000 1.000000 NHHZ Local 19.602500 0.00 71.10 0.00 92,986.95
Base 19.602500 0.00 71.10 0.00 92,986.95

19624R106 COLONY FINANCIAL INC REIT USD.01 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

2,100.000 1.000000 NHIH Local 19.896100 0.00 0.00 0.00 41,781.81
Base 19.896100 0.00 0.00 0.00 41,781.81

19624R106 COLONY FINANCIAL INC REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

7,000.000 1.000000 NHHZ Local 19.574400 0.00 105.00 0.00 137,125.80
Base 19.574400 0.00 105.00 0.00 137,125.80

19624R106 Total

13,840.000 Local 0.00 176.10 0.00 271,894.56
Base 0.00 176.10 0.00 271,894.56

197236102 COLUMBIA BANKING SYSTEM INC COMMON STOCK NPV 17 Oct 2012 SANDLER ONEILL + PART LP USD/DTC 0.0322 Oct 2012

773.000 1.000000 NHEX Local 18.590300 0.00 23.19 0.00 14,393.49
Base 18.590300 0.00 23.19 0.00 14,393.49

197236102 COLUMBIA BANKING SYSTEM INC COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

2,146.000 1.000000 NHDU Local 17.307600 0.00 10.73 0.00 37,152.84
Base 17.307600 0.00 10.73 0.00 37,152.84

197236102 Total

2,919.000 Local 0.00 33.92 0.00 51,546.33
Base 0.00 33.92 0.00 51,546.33

199333105 COLUMBUS MCKINNON CORP/NY COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

400.000 1.000000 NHIH Local 16.312500 0.00 6.00 0.00 6,531.00
Base 16.312500 0.00 6.00 0.00 6,531.00

203607106 COMMUNITY BANK SYSTEM INC COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

700.000 1.000000 NHHZ Local 27.277900 0.00 10.50 0.00 19,105.03
Base 27.277900 0.00 10.50 0.00 19,105.03

204149108 COMMUNITY TRUST BANCORP INC COMMON STOCK USD5. 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012
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300.000 1.000000 NHIH Local 35.892300 0.00 4.50 0.00 10,772.19
Base 35.892300 0.00 4.50 0.00 10,772.19

204166102 COMMVAULT SYSTEMS INC COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

100.000 1.000000 NHIH Local 66.160000 0.00 1.50 0.00 6,617.50
Base 66.160000 0.00 1.50 0.00 6,617.50

204448104 CIA DE MINAS BUENAVENTUR ADR ADR 02 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0207 Nov 2012

700.000 1.000000 NHHJ Local 35.110000 0.00 10.50 0.00 24,587.50
Base 35.110000 0.00 10.50 0.00 24,587.50

205477102 COMPUTER TASK GROUP INC COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

300.000 1.000000 NHIH Local 18.046600 0.00 4.50 0.00 5,418.48
Base 18.046600 0.00 4.50 0.00 5,418.48

20563P101 COMPX INTERNATIONAL INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,200.000 1.000000 NHHZ Local 15.017500 0.00 18.00 0.00 18,039.00
Base 15.017500 0.00 18.00 0.00 18,039.00

20585P105 COMVERSE INC COMMON STOCK USD.0101 Nov 2012 AUTREPAT-DISTRIBUTION USD/DTC01 Nov 2012

3,860.000 1.000000 NHIH Local 30.210000 0.00 0.00 0.00 116,610.60
Base 30.210000 0.00 0.00 0.00 116,610.60

205887102 CONAGRA FOODS INC COMMON STOCK USD5. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

580.000 1.000000 NHHY Local 27.790000 0.00 8.70 0.00 16,126.90
Base 27.790000 0.00 8.70 0.00 16,126.90

20605P101 CONCHO RESOURCES INC COMMON STOCK USD. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

600.000 1.000000 NHIM Local 77.977900 0.00 9.00 0.00 46,795.74
Base 77.977900 0.00 9.00 0.00 46,795.74

206708109 CONCUR TECHNOLOGIES INC COMMON STOCK USD. 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

500.000 1.000000 NHDZ Local 66.432000 0.00 10.00 0.00 33,226.00
Base 66.432000 0.00 10.00 0.00 33,226.00

207410101 CONMED CORP COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012
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300.000 1.000000 NHIH Local 27.400000 0.00 0.00 0.00 8,220.00
Base 27.400000 0.00 0.00 0.00 8,220.00

207797101 CONNECTICUT WATER SVC INC COMMON STOCK NPV 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHIH Local 30.040500 0.00 9.00 0.00 18,033.30
Base 30.040500 0.00 9.00 0.00 18,033.30

207797101 CONNECTICUT WATER SVC INC COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 30.064400 0.00 7.50 0.00 15,039.70
Base 30.064400 0.00 7.50 0.00 15,039.70

207797101 Total

1,100.000 Local 0.00 16.50 0.00 33,073.00
Base 0.00 16.50 0.00 33,073.00

208242107 CONN S INC COMMON STOCK USD.0124 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHIH Local 30.101700 0.00 4.50 0.00 9,035.01
Base 30.101700 0.00 4.50 0.00 9,035.01

208242107 CONN S INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

800.000 1.000000 NHHZ Local 30.193800 0.00 12.00 0.00 24,167.04
Base 30.193800 0.00 12.00 0.00 24,167.04

208242107 Total

1,100.000 Local 0.00 16.50 0.00 33,202.05
Base 0.00 16.50 0.00 33,202.05

20825C104 CONOCOPHILLIPS COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

210.000 1.000000 NHHY Local 57.331000 0.00 3.15 0.00 12,042.66
Base 57.331000 0.00 3.15 0.00 12,042.66

20825C104 CONOCOPHILLIPS COMMON STOCK USD.0110 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

1,100.000 1.000000 NHDM Local 57.288600 0.00 16.50 0.00 63,033.96
Base 57.288600 0.00 16.50 0.00 63,033.96

20825C104 CONOCOPHILLIPS COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 56.905000 0.00 4.50 0.00 17,076.00
Base 56.905000 0.00 4.50 0.00 17,076.00
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20825C104 Total

1,610.000 Local 0.00 24.15 0.00 92,152.62
Base 0.00 24.15 0.00 92,152.62

20854P109 CONSOL ENERGY INC COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

540.000 1.000000 NHHY Local 31.218000 0.00 8.10 0.00 16,865.82
Base 31.218000 0.00 8.10 0.00 16,865.82

209115104 CONSOLIDATED EDISON INC COMMON STOCK USD.1 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

100.000 1.000000 NHHY Local 56.630000 0.00 1.50 0.00 5,664.50
Base 56.630000 0.00 1.50 0.00 5,664.50

210313102 CONSTANT CONTACT INC COMMON STOCK USD.0107 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

1,000.000 1.000000 NHIH Local 13.119500 0.00 15.00 0.00 13,134.50
Base 13.119500 0.00 15.00 0.00 13,134.50

212015101 CONTINENTAL RESOURCES INC/OK COMMON STOCK USD.0123 Oct 2012 NORTH SOUTH CAPITAL LLC USD/DTC 0.0326 Oct 2012

6,707.000 1.000000 NHIB Local 72.457200 0.00 201.21 0.00 486,171.65
Base 72.457200 0.00 201.21 0.00 486,171.65

26 Oct 2012 HEIGHT SECURITIES, LLC USD/DTC 0.0331 Oct 2012

7,072.000 1.000000 NHIB Local 72.731300 0.00 212.16 0.00 514,567.91
Base 72.731300 0.00 212.16 0.00 514,567.91

212015101 Total

13,779.000 Local 0.00 413.37 0.00 1,000,739.56
Base 0.00 413.37 0.00 1,000,739.56

216831107 COOPER TIRE + RUBBER COMMON STOCK USD1. 19 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0123 Nov 2012

45,400.000 1.000000 NHDF Local 23.868800 0.00 454.00 0.00 1,084,097.52
Base 23.868800 0.00 454.00 0.00 1,084,097.52

216831107 COOPER TIRE + RUBBER COMMON STOCK USD1. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 25.134200 0.00 4.50 0.00 7,544.76
Base 25.134200 0.00 4.50 0.00 7,544.76
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216831107 Total

45,700.000 Local 0.00 458.50 0.00 1,091,642.28
Base 0.00 458.50 0.00 1,091,642.28

218681104 CORE MARK HOLDING CO INC COMMON STOCK USD.0110 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

200.000 1.000000 NHIH Local 45.282000 0.00 3.00 0.00 9,059.40
Base 45.282000 0.00 3.00 0.00 9,059.40

22002T108 CORPORATE OFFICE PROPERTIES REIT USD.01 15 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Oct 2012

1,850.000 1.000000 NHEX Local 25.499400 0.00 55.50 0.00 47,229.39
Base 25.499400 0.00 55.50 0.00 47,229.39

18 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0323 Oct 2012

1,541.000 1.000000 NHEX Local 25.710000 0.00 46.23 0.00 39,665.34
Base 25.710000 0.00 46.23 0.00 39,665.34

22002T108 CORPORATE OFFICE PROPERTIES REIT USD.01 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,610.000 1.000000 NHDU Local 25.334300 0.00 8.05 0.00 40,796.27
Base 25.334300 0.00 8.05 0.00 40,796.27

22002T108 CORPORATE OFFICE PROPERTIES REIT USD.01 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

400.000 1.000000 NHHY Local 24.998800 0.00 6.00 0.00 10,005.52
Base 24.998800 0.00 6.00 0.00 10,005.52

22002T108 Total

5,401.000 Local 0.00 115.78 0.00 137,696.52
Base 0.00 115.78 0.00 137,696.52

22160N109 COSTAR GROUP INC COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

100.000 1.000000 NHIH Local 86.478000 0.00 1.50 0.00 8,649.30
Base 86.478000 0.00 1.50 0.00 8,649.30

22410J106 CRACKER BARREL OLD COUNTRY COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

100.000 1.000000 NHIH Local 63.340000 0.00 1.35 0.00 6,335.35
Base 63.340000 0.00 1.35 0.00 6,335.35

224399105 CRANE CO COMMON STOCK USD1. 09 Oct 2012 BNY CONVERGEX LJR USD/DTC 0.0212 Oct 2012
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4,450.000 1.000000 NHDX Local 40.753600 0.00 89.00 0.00 181,442.52
Base 40.753600 0.00 89.00 0.00 181,442.52

17 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0322 Oct 2012

3,050.000 1.000000 NHDX Local 41.950200 0.00 91.50 0.00 128,039.61
Base 41.950200 0.00 91.50 0.00 128,039.61

18 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0323 Oct 2012

600.000 1.000000 NHDX Local 41.938200 0.00 18.00 0.00 25,180.92
Base 41.938200 0.00 18.00 0.00 25,180.92

22 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0325 Oct 2012

1,650.000 1.000000 NHDX Local 41.815200 0.00 49.50 0.00 69,044.58
Base 41.815200 0.00 49.50 0.00 69,044.58

224399105 Total

9,750.000 Local 0.00 248.00 0.00 403,707.63
Base 0.00 248.00 0.00 403,707.63

225223304 CRAY INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHIH Local 12.458000 0.00 7.50 0.00 6,236.50
Base 12.458000 0.00 7.50 0.00 6,236.50

225401108 CREDIT SUISSE GROUP SPON ADR ADR 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

5,050.000 1.000000 NHEY Local 24.893100 0.00 101.00 0.00 125,811.16
Base 24.893100 0.00 101.00 0.00 125,811.16

225447101 CREE INC COMMON STOCK USD. 09 Oct 2012 BLEY INVESTMENT GROUP USD/DTC 0.0312 Oct 2012

6,857.000 1.000000 NHIB Local 24.784200 0.00 205.71 0.00 170,150.97
Base 24.784200 0.00 205.71 0.00 170,150.97

225743103 CRESCENT FINANCIAL BANCSHARE COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

3,400.000 1.000000 NHHZ Local 4.852100 0.00 51.00 0.00 16,548.14
Base 4.852100 0.00 51.00 0.00 16,548.14

226553105 CREXUS INVESTMENT CORP REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,500.000 1.000000 NHHZ Local 12.470000 0.00 22.50 0.00 18,727.50
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Base 12.470000 0.00 22.50 0.00 18,727.50

227046109 CROCS INC COMMON STOCK USD. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

600.000 1.000000 NHIH Local 13.933300 0.00 8.10 0.00 8,368.08
Base 13.933300 0.00 8.10 0.00 8,368.08

22765Y104 CROSSTEX ENERGY INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHIH Local 13.508000 0.00 3.00 0.00 2,704.60
Base 13.508000 0.00 3.00 0.00 2,704.60

24 Oct 2012 INTERNAL SWAP DVP USD/DTC29 Oct 2012

200.000 1.000000 NHIH Local 13.420000 0.00 0.00 0.00 2,684.00
Base 13.420000 0.00 0.00 0.00 2,684.00

22765Y104 Total

400.000 Local 0.00 3.00 0.00 5,388.60
Base 0.00 3.00 0.00 5,388.60

228227104 CROWN CASTLE INTL CORP COMMON STOCK USD.0116 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

700.000 1.000000 NHIM Local 67.475100 0.00 10.50 0.00 47,243.07
Base 67.475100 0.00 10.50 0.00 47,243.07

229663109 CUBESMART REIT USD.01 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,300.000 1.000000 NHHZ Local 13.520000 0.00 19.50 0.00 17,595.50
Base 13.520000 0.00 19.50 0.00 17,595.50

229678107 CUBIST PHARMACEUTICALS INC COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

444.000 1.000000 NHDU Local 43.035600 0.00 2.22 0.00 19,110.03
Base 43.035600 0.00 2.22 0.00 19,110.03

229678107 CUBIST PHARMACEUTICALS INC COMMON STOCK USD. 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

100.000 1.000000 NHIH Local 41.315000 0.00 1.50 0.00 4,133.00
Base 41.315000 0.00 1.50 0.00 4,133.00

229678107 CUBIST PHARMACEUTICALS INC COMMON STOCK USD. 06 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0111 Dec 2012

2,510.000 1.000000 NHDU Local 41.635000 0.00 12.55 0.00 104,516.40
Base 41.635000 0.00 12.55 0.00 104,516.40
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07 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0112 Dec 2012

1,110.000 1.000000 NHDU Local 41.658200 0.00 5.55 0.00 46,246.15
Base 41.658200 0.00 5.55 0.00 46,246.15

229678107 CUBIST PHARMACEUTICALS INC COMMON STOCK USD. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

200.000 1.000000 NHIH Local 42.035100 0.00 2.70 0.00 8,409.72
Base 42.035100 0.00 2.70 0.00 8,409.72

229678107 CUBIST PHARMACEUTICALS INC COMMON STOCK USD. 28 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

1,880.000 1.000000 NHDU Local 41.771200 0.00 9.40 0.00 78,539.26
Base 41.771200 0.00 9.40 0.00 78,539.26

229678107 Total

6,244.000 Local 0.00 33.92 0.00 260,954.56
Base 0.00 33.92 0.00 260,954.56

229899109 CULLEN/FROST BANKERS INC COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,108.000 1.000000 NHDU Local 56.433500 0.00 5.54 0.00 62,533.86
Base 56.433500 0.00 5.54 0.00 62,533.86

231082108 CUMULUS MEDIA INC CL A COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

3,500.000 1.000000 NHHZ Local 2.656000 0.00 52.50 0.00 9,348.50
Base 2.656000 0.00 52.50 0.00 9,348.50

231269101 CURIS INC COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

2,000.000 1.000000 NHIH Local 3.367500 0.00 20.00 0.00 6,755.00
Base 3.367500 0.00 20.00 0.00 6,755.00

231561101 CURTISS WRIGHT CORP COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHHZ Local 32.835000 0.00 4.50 0.00 9,855.00
Base 32.835000 0.00 4.50 0.00 9,855.00

23251P102 CYBERONICS INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 52.152500 0.00 1.50 0.00 5,216.75
Base 52.152500 0.00 1.50 0.00 5,216.75
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232572107 CYMER INC COMMON STOCK USD. 15 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Oct 2012

804.000 1.000000 NHEX Local 46.821300 0.00 24.12 0.00 37,668.45
Base 46.821300 0.00 24.12 0.00 37,668.45

232572107 CYMER INC COMMON STOCK USD. 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

200.000 1.000000 NHIH Local 88.045000 0.00 3.00 0.00 17,612.00
Base 88.045000 0.00 3.00 0.00 17,612.00

232572107 CYMER INC COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

200.000 1.000000 NHHZ Local 88.575000 0.00 3.00 0.00 17,718.00
Base 88.575000 0.00 3.00 0.00 17,718.00

232572107 Total

1,204.000 Local 0.00 30.12 0.00 72,998.45
Base 0.00 30.12 0.00 72,998.45

232577205 CYNOSURE INC A COMMON STOCK USD. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHIH Local 23.801700 0.00 9.00 0.00 14,290.02
Base 23.801700 0.00 9.00 0.00 14,290.02

232577205 CYNOSURE INC A COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

800.000 1.000000 NHHZ Local 23.858000 0.00 12.00 0.00 19,098.40
Base 23.858000 0.00 12.00 0.00 19,098.40

232577205 Total

1,400.000 Local 0.00 21.00 0.00 33,388.42
Base 0.00 21.00 0.00 33,388.42

232806109 CYPRESS SEMICONDUCTOR CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

3,214.000 1.000000 NHDU Local 10.268600 0.00 16.07 0.00 33,019.35
Base 10.268600 0.00 16.07 0.00 33,019.35

23283K105 CYTORI THERAPEUTICS INC COMMON STOCK USD. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0128 Dec 2012

2,800.000 1.000000 NHIH Local 2.643600 0.00 28.00 0.00 7,430.08
Base 2.643600 0.00 28.00 0.00 7,430.08

23317H102 DDR CORP REIT USD.1 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012
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910.000 1.000000 NHHY Local 15.195500 0.00 13.65 0.00 13,841.56
Base 15.195500 0.00 13.65 0.00 13,841.56

23331A109 DR HORTON INC COMMON STOCK USD.0104 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Oct 2012

4,925.000 1.000000 NHEY Local 21.910100 0.00 98.50 0.00 108,005.74
Base 21.910100 0.00 98.50 0.00 108,005.74

233331107 DTE ENERGY COMPANY COMMON STOCK NPV 03 Dec 2012 MR BEAL &COMPANY USD/DTC 0.0206 Dec 2012

2,100.000 1.000000 NHEY Local 60.575100 0.00 42.00 0.00 127,249.71
Base 60.575100 0.00 42.00 0.00 127,249.71

234264109 DAKTRONICS INC COMMON STOCK NPV 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0103 Dec 2012

800.000 1.000000 NHIH Local 9.828300 0.00 8.00 0.00 7,870.64
Base 9.828300 0.00 8.00 0.00 7,870.64

235825205 DANA HOLDING CORP COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

1,400.000 1.000000 NHHZ Local 12.768100 0.00 21.00 0.00 17,896.34
Base 12.768100 0.00 21.00 0.00 17,896.34

235825205 DANA HOLDING CORP COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

400.000 1.000000 NHIH Local 14.910000 0.00 6.00 0.00 5,970.00
Base 14.910000 0.00 6.00 0.00 5,970.00

235825205 DANA HOLDING CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

800.000 1.000000 NHHZ Local 15.198100 0.00 12.00 0.00 12,170.48
Base 15.198100 0.00 12.00 0.00 12,170.48

235825205 Total

2,600.000 Local 0.00 39.00 0.00 36,036.82
Base 0.00 39.00 0.00 36,036.82

235851102 DANAHER CORP COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,300.000 1.000000 NHDM Local 52.255000 0.00 19.50 0.00 67,951.00
Base 52.255000 0.00 19.50 0.00 67,951.00

237266101 DARLING INTERNATIONAL INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

400.000 1.000000 NHIH Local 16.992500 0.00 6.00 0.00 6,803.00
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Base 16.992500 0.00 6.00 0.00 6,803.00

237266101 DARLING INTERNATIONAL INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 15.687500 0.00 9.00 0.00 9,421.50
Base 15.687500 0.00 9.00 0.00 9,421.50

237266101 Total

1,000.000 Local 0.00 15.00 0.00 16,224.50
Base 0.00 15.00 0.00 16,224.50

23918K108 DAVITA HEALTHCARE PARTNERS I COMMON STOCK USD. 16 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

400.000 1.000000 NHIM Local 109.625000 0.00 6.00 0.00 43,856.00
Base 109.625000 0.00 6.00 0.00 43,856.00

243537107 DECKERS OUTDOOR CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,001.000 1.000000 NHDU Local 31.559800 0.00 5.01 0.00 31,596.37
Base 31.559800 0.00 5.01 0.00 31,596.37

245077102 DEL FRISCO S RESTAURANT GROU COMMON STOCK USD. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

1,500.000 1.000000 NHIH Local 15.605200 0.00 22.50 0.00 23,430.30
Base 15.605200 0.00 22.50 0.00 23,430.30

245077102 DEL FRISCO S RESTAURANT GROU COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,100.000 1.000000 NHHZ Local 15.465500 0.00 16.50 0.00 17,028.55
Base 15.465500 0.00 16.50 0.00 17,028.55

245077102 Total

2,600.000 Local 0.00 39.00 0.00 40,458.85
Base 0.00 39.00 0.00 40,458.85

24702R101 DELL INC COMMON STOCK USD.0110 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

7,300.000 1.000000 NHDM Local 9.376600 0.00 109.50 0.00 68,558.68
Base 9.376600 0.00 109.50 0.00 68,558.68

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

5,000.000 1.000000 NHDM Local 9.820000 0.00 75.00 0.00 49,175.00
Base 9.820000 0.00 75.00 0.00 49,175.00
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24702R101 Total

12,300.000 Local 0.00 184.50 0.00 117,733.68
Base 0.00 184.50 0.00 117,733.68

247361702 DELTA AIR LINES INC COMMON STOCK USD. 16 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

4,600.000 1.000000 NHIM Local 10.008600 0.00 69.00 0.00 46,108.56
Base 10.008600 0.00 69.00 0.00 46,108.56

247850100 DELTIC TIMBER CORP COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

100.000 1.000000 NHIH Local 69.610000 0.00 1.50 0.00 6,962.50
Base 69.610000 0.00 1.50 0.00 6,962.50

247916208 DENBURY RESOURCES INC COMMON STOCK USD. 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

2,700.000 1.000000 NHDZ Local 15.226900 0.00 54.00 0.00 41,166.63
Base 15.226900 0.00 54.00 0.00 41,166.63

248019101 DELUXE CORP COMMON STOCK USD1. 13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

200.000 1.000000 NHIH Local 29.750000 0.00 0.00 0.00 5,950.00
Base 29.750000 0.00 0.00 0.00 5,950.00

24869P104 DENNY S CORP COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

1,700.000 1.000000 NHIH Local 4.772900 0.00 17.00 0.00 8,130.93
Base 4.772900 0.00 17.00 0.00 8,130.93

249827502 DERMA SCIENCES INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,300.000 1.000000 NHHZ Local 10.742600 0.00 19.50 0.00 13,984.88
Base 10.742600 0.00 19.50 0.00 13,984.88

249908104 DEPOMED INC COMMON STOCK NPV 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0103 Dec 2012

1,300.000 1.000000 NHIH Local 6.011200 0.00 13.00 0.00 7,827.56
Base 6.011200 0.00 13.00 0.00 7,827.56

25179M103 DEVON ENERGY CORPORATION COMMON STOCK USD.1 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

800.000 1.000000 NHDM Local 53.070000 0.00 12.00 0.00 42,468.00
Base 53.070000 0.00 12.00 0.00 42,468.00
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25264R207 DIAMOND HILL INVESTMENT GRP COMMON STOCK NPV 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

100.000 1.000000 NHIH Local 79.120000 0.00 1.50 0.00 7,913.50
Base 79.120000 0.00 1.50 0.00 7,913.50

252784301 DIAMONDROCK HOSPITALITY CO REIT USD.01 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

3,300.000 1.000000 NHHZ Local 9.230000 0.00 49.50 0.00 30,508.50
Base 9.230000 0.00 49.50 0.00 30,508.50

252784301 DIAMONDROCK HOSPITALITY CO REIT USD.01 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0129 Oct 2012

700.000 1.000000 NHIH Local 8.823900 0.00 7.00 0.00 6,183.73
Base 8.823900 0.00 7.00 0.00 6,183.73

252784301 DIAMONDROCK HOSPITALITY CO REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,000.000 1.000000 NHHZ Local 9.265000 0.00 15.00 0.00 9,280.00
Base 9.265000 0.00 15.00 0.00 9,280.00

252784301 Total

5,000.000 Local 0.00 71.50 0.00 45,972.23
Base 0.00 71.50 0.00 45,972.23

25278X109 DIAMONDBACK ENERGY INC COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

2,500.000 1.000000 NHIH Local 18.976100 0.00 0.00 0.00 47,440.25
Base 18.976100 0.00 0.00 0.00 47,440.25

25278X109 DIAMONDBACK ENERGY INC COMMON STOCK 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

4,500.000 1.000000 NHHZ Local 18.799600 0.00 67.50 0.00 84,665.70
Base 18.799600 0.00 67.50 0.00 84,665.70

25278X109 Total

7,000.000 Local 0.00 67.50 0.00 132,105.95
Base 0.00 67.50 0.00 132,105.95

253393102 DICK S SPORTING GOODS INC COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

2,300.000 1.000000 NHDZ Local 49.734400 0.00 46.00 0.00 114,435.12
Base 49.734400 0.00 46.00 0.00 114,435.12

253393102 DICK S SPORTING GOODS INC COMMON STOCK USD.0127 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0330 Nov 2012
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2,090.000 1.000000 NHIB Local 51.480800 0.00 62.70 0.00 107,657.57
Base 51.480800 0.00 62.70 0.00 107,657.57

253393102 DICK S SPORTING GOODS INC COMMON STOCK USD.0117 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0320 Dec 2012

7,798.000 1.000000 NHDZ Local 45.441100 0.00 233.94 0.00 354,583.64
Base 45.441100 0.00 233.94 0.00 354,583.64

18 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0321 Dec 2012

24,475.000 1.000000 NHDZ Local 46.399400 0.00 734.25 0.00 1,136,359.57
Base 46.399400 0.00 734.25 0.00 1,136,359.57

18 Dec 2012 LIQUIDNETINC USD/DTC 0.0221 Dec 2012

4,673.000 1.000000 NHDZ Local 45.985000 0.00 93.46 0.00 214,981.37
Base 45.985000 0.00 93.46 0.00 214,981.37

19 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0324 Dec 2012

11,054.000 1.000000 NHDZ Local 46.266800 0.00 331.62 0.00 511,764.83
Base 46.266800 0.00 331.62 0.00 511,764.83

253393102 Total

52,390.000 Local 0.00 1,501.97 0.00 2,439,782.10
Base 0.00 1,501.97 0.00 2,439,782.10

253798102 DIGI INTERNATIONAL INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

900.000 1.000000 NHIH Local 9.429400 0.00 9.00 0.00 8,495.46
Base 9.429400 0.00 9.00 0.00 8,495.46

253868103 DIGITAL REALTY TRUST INC REIT USD.01 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

600.000 1.000000 NHIM Local 65.749300 0.00 9.00 0.00 39,458.58
Base 65.749300 0.00 9.00 0.00 39,458.58

253922108 DIME COMMUNITY BANCSHARES COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

600.000 1.000000 NHIH Local 13.479000 0.00 9.00 0.00 8,096.40
Base 13.479000 0.00 9.00 0.00 8,096.40

25400B108 DIGITAL GENERATION INC COMMON STOCK USD. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

600.000 1.000000 NHIH Local 11.273300 0.00 9.00 0.00 6,772.98
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Base 11.273300 0.00 9.00 0.00 6,772.98

254687106 WALT DISNEY CO/THE COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 50.190000 0.00 4.50 0.00 15,061.50
Base 50.190000 0.00 4.50 0.00 15,061.50

254709108 DISCOVER FINANCIAL SERVICES COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

270.000 1.000000 NHHY Local 40.406700 0.00 4.05 0.00 10,913.86
Base 40.406700 0.00 4.05 0.00 10,913.86

25470F104 DISCOVERY COMMUNICATIONS A COMMON STOCK USD.0104 Dec 2012 EXTERNAL SWAP USD/DTC07 Dec 2012

900.000 1.000000 NHIM Local 60.510000 0.00 0.00 0.00 54,459.00
Base 60.510000 0.00 0.00 0.00 54,459.00

25470M109 DISH NETWORK CORP A COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,400.000 1.000000 NHIM Local 37.103400 0.00 21.00 0.00 51,965.76
Base 37.103400 0.00 21.00 0.00 51,965.76

25490A309 DIRECTV COMMON STOCK USD.0116 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0121 Nov 2012

27,600.000 1.000000 NHDF Local 49.177700 0.00 276.00 0.00 1,357,580.52
Base 49.177700 0.00 276.00 0.00 1,357,580.52

256603101 DOLE FOOD CO INC COMMON STOCK USD. 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

400.000 1.000000 NHIH Local 11.584800 0.00 6.00 0.00 4,639.92
Base 11.584800 0.00 6.00 0.00 4,639.92

256677105 DOLLAR GENERAL CORP COMMON STOCK USD. 23 Oct 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0426 Oct 2012

6,919.000 1.000000 NHIB Local 47.126000 0.00 276.76 0.00 326,341.55
Base 47.126000 0.00 276.76 0.00 326,341.55

256677105 DOLLAR GENERAL CORP COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

14,000.000 1.000000 NHDM Local 43.659300 0.00 210.00 0.00 611,440.20
Base 43.659300 0.00 210.00 0.00 611,440.20

256677105 Total

20,919.000 Local 0.00 486.76 0.00 937,781.75
Base 0.00 486.76 0.00 937,781.75
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256746108 DOLLAR TREE INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,200.000 1.000000 NHIM Local 40.981200 0.00 18.00 0.00 49,195.44
Base 40.981200 0.00 18.00 0.00 49,195.44

25746U109 DOMINION RESOURCES INC/VA COMMON STOCK NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

600.000 1.000000 NHDM Local 50.710000 0.00 9.00 0.00 30,435.00
Base 50.710000 0.00 9.00 0.00 30,435.00

25754A201 DOMINO S PIZZA INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 42.907500 0.00 3.00 0.00 8,584.50
Base 42.907500 0.00 3.00 0.00 8,584.50

257651109 DONALDSON CO INC COMMON STOCK USD5. 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

3,700.000 1.000000 NHDZ Local 32.221000 0.00 74.00 0.00 119,291.70
Base 32.221000 0.00 74.00 0.00 119,291.70

260003108 DOVER CORP COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

270.000 1.000000 NHHY Local 59.213700 0.00 4.05 0.00 15,991.75
Base 59.213700 0.00 4.05 0.00 15,991.75

26168L205 DREW INDUSTRIES INC COMMON STOCK USD.0110 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

300.000 1.000000 NHIH Local 31.832000 0.00 4.50 0.00 9,554.10
Base 31.832000 0.00 4.50 0.00 9,554.10

26200V104 DREYFUS CASH ADVANTAGE FUND DREYFUS INS CASH ADV 30 Nov 2012 STATE STREET BANK AND TRUST USD/BOS30 Nov 2012

34.370 1.000000 NHFL Local 1.000000 0.00 0.00 0.00 34.37
Base 1.000000 0.00 0.00 0.00 34.37

262037104 DRIL QUIP INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

100.000 1.000000 NHIH Local 70.780000 0.00 0.00 0.00 7,078.00
Base 70.780000 0.00 0.00 0.00 7,078.00

26433B107 DUFF + PHELPS CORP CLASS A COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHIH Local 13.095500 0.00 7.50 0.00 6,555.25
Base 13.095500 0.00 7.50 0.00 6,555.25
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26441C204 DUKE ENERGY CORP COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

220.000 1.000000 NHHY Local 65.406400 0.00 3.30 0.00 14,392.71
Base 65.406400 0.00 3.30 0.00 14,392.71

26658A107 DURATA THERAPEUTICS INC COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0111 Oct 2012

2,300.000 1.000000 NHIH Local 9.848300 0.00 23.00 0.00 22,674.09
Base 9.848300 0.00 23.00 0.00 22,674.09

26746E103 DYAX CORP COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

2,400.000 1.000000 NHIH Local 3.502100 0.00 24.00 0.00 8,429.04
Base 3.502100 0.00 24.00 0.00 8,429.04

267475101 DYCOM INDUSTRIES INC COMMON STOCK USD. 17 Oct 2012 WEEDEN + CO. USD/DTC 0.0222 Oct 2012

16,100.000 1.000000 NHDX Local 13.700000 0.00 322.00 0.00 220,892.00
Base 13.700000 0.00 322.00 0.00 220,892.00

26882D109 EPIQ SYSTEMS INC COMMON STOCK USD.0113 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

500.000 1.000000 NHIH Local 12.340000 0.00 0.00 0.00 6,170.00
Base 12.340000 0.00 0.00 0.00 6,170.00

26883D108 EPL OIL + GAS INC COMMON STOCK 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 21.891700 0.00 4.50 0.00 6,572.01
Base 21.891700 0.00 4.50 0.00 6,572.01

26884U109 EPR PROPERTIES REIT USD.01 14 Nov 2012 STEPHENS,INC. USD/DTC 0.0419 Nov 2012

430.000 1.000000 NHHO Local 43.346400 0.00 15.05 0.00 18,654.00
Base 43.346400 0.00 15.05 0.00 18,654.00

268948106 EAGLE BANCORP INC COMMON STOCK USD.0119 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

500.000 1.000000 NHIH Local 20.160300 0.00 7.50 0.00 10,087.65
Base 20.160300 0.00 7.50 0.00 10,087.65

268948106 EAGLE BANCORP INC COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

900.000 1.000000 NHHZ Local 20.080700 0.00 13.50 0.00 18,086.13
Base 20.080700 0.00 13.50 0.00 18,086.13
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268948106 Total

1,400.000 Local 0.00 21.00 0.00 28,173.78
Base 0.00 21.00 0.00 28,173.78

26969P108 EAGLE MATERIALS INC COMMON STOCK USD.0131 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

600.000 1.000000 NHIH Local 52.968100 0.00 0.00 0.00 31,780.86
Base 52.968100 0.00 0.00 0.00 31,780.86

24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

100.000 1.000000 NHIH Local 57.471500 0.00 1.50 0.00 5,748.65
Base 57.471500 0.00 1.50 0.00 5,748.65

26969P108 Total

700.000 Local 0.00 1.50 0.00 37,529.51
Base 0.00 1.50 0.00 37,529.51

277276101 EASTGROUP PROPERTIES INC REIT NPV 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

200.000 1.000000 NHIH Local 52.958000 0.00 3.00 0.00 10,594.60
Base 52.958000 0.00 3.00 0.00 10,594.60

277276101 EASTGROUP PROPERTIES INC REIT NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

505.000 1.000000 NHDU Local 53.019200 0.00 2.53 0.00 26,777.23
Base 53.019200 0.00 2.53 0.00 26,777.23

277276101 Total

705.000 Local 0.00 5.53 0.00 37,371.83
Base 0.00 5.53 0.00 37,371.83

277432100 EASTMAN CHEMICAL CO COMMON STOCK USD.0105 Oct 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0511 Oct 2012

11,561.000 1.000000 NHIB Local 58.817100 0.00 578.05 0.00 680,562.54
Base 58.817100 0.00 578.05 0.00 680,562.54

08 Oct 2012 ABEL NOSER CORPORATION USD/DTC 0.0211 Oct 2012

5,588.000 1.000000 NHIB Local 58.107800 0.00 111.76 0.00 324,818.15
Base 58.107800 0.00 111.76 0.00 324,818.15

15 Oct 2012 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.0518 Oct 2012
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4,642.000 1.000000 NHIB Local 55.220600 0.00 232.10 0.00 256,566.13
Base 55.220600 0.00 232.10 0.00 256,566.13

277432100 Total

21,791.000 Local 0.00 921.91 0.00 1,261,946.82
Base 0.00 921.91 0.00 1,261,946.82

278058102 EATON CORP COMMON STOCK USD.5 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

190.000 1.000000 NHHY Local 46.690000 0.00 2.85 0.00 8,873.95
Base 46.690000 0.00 2.85 0.00 8,873.95

278865100 ECOLAB INC COMMON STOCK USD1. 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

2,000.000 1.000000 NHDZ Local 69.211000 0.00 40.00 0.00 138,462.00
Base 69.211000 0.00 40.00 0.00 138,462.00

28140H104 EDUCATION REALTY TRUST INC REIT USD.01 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

800.000 1.000000 NHIH Local 10.545000 0.00 10.80 0.00 8,446.80
Base 10.545000 0.00 10.80 0.00 8,446.80

28176E108 EDWARDS LIFESCIENCES CORP COMMON STOCK USD1. 09 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0112 Oct 2012

1,536.000 1.000000 NHIB Local 85.451200 0.00 15.36 0.00 131,268.40
Base 85.451200 0.00 15.36 0.00 131,268.40

283677854 EL PASO ELECTRIC CO COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,195.000 1.000000 NHDU Local 33.199500 0.00 5.98 0.00 39,679.38
Base 33.199500 0.00 5.98 0.00 39,679.38

283677854 EL PASO ELECTRIC CO COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 31.865000 0.00 9.00 0.00 19,128.00
Base 31.865000 0.00 9.00 0.00 19,128.00

283677854 Total

1,795.000 Local 0.00 14.98 0.00 58,807.38
Base 0.00 14.98 0.00 58,807.38

285218103 ELECTRO RENT CORP COMMON STOCK NPV 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

600.000 1.000000 NHIH Local 14.685000 0.00 8.10 0.00 8,819.10
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Base 14.685000 0.00 8.10 0.00 8,819.10

285512109 ELECTRONIC ARTS INC COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,200.000 1.000000 NHDM Local 14.749300 0.00 33.00 0.00 32,481.46
Base 14.749300 0.00 33.00 0.00 32,481.46

290139104 ELOQUA INC COMMON STOCK 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

1,500.000 1.000000 NHHZ Local 19.876700 0.00 22.50 0.00 29,837.55
Base 19.876700 0.00 22.50 0.00 29,837.55

29084Q100 EMCOR GROUP INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 34.312500 0.00 3.00 0.00 6,865.50
Base 34.312500 0.00 3.00 0.00 6,865.50

29101U209 EMERALD OIL INC COMMON STOCK USD. 23 Oct 2012 REVERSE SPLIT NON CASH USD/DTC23 Oct 2012

3,971.425 1.000000 NHHZ Local 15.189822 0.00 0.00 0.00 60,325.24
Base 15.189822 0.00 0.00 0.00 60,325.24

29101U209 EMERALD OIL INC COMMON STOCK USD. 19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0123 Nov 2012

3,000.000 1.000000 NHIH Local 4.545500 0.00 30.00 0.00 13,666.50
Base 4.545500 0.00 30.00 0.00 13,666.50

29101U209 EMERALD OIL INC COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

3,100.000 1.000000 NHHZ Local 5.064800 0.00 46.50 0.00 15,747.38
Base 5.064800 0.00 46.50 0.00 15,747.38

24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,100.000 1.000000 NHHZ Local 5.185800 0.00 46.50 0.00 16,122.48
Base 5.185800 0.00 46.50 0.00 16,122.48

29101U209 Total

13,171.425 Local 0.00 123.00 0.00 105,861.60
Base 0.00 123.00 0.00 105,861.60

292554102 ENCORE CAPITAL GROUP INC COMMON STOCK USD.0117 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0322 Oct 2012

1,150.000 1.000000 NHDX Local 28.374500 0.00 34.50 0.00 32,665.18
Base 28.374500 0.00 34.50 0.00 32,665.18
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18 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0323 Oct 2012

2,150.000 1.000000 NHDX Local 28.676800 0.00 64.50 0.00 61,719.62
Base 28.676800 0.00 64.50 0.00 61,719.62

19 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0324 Oct 2012

1,250.000 1.000000 NHDX Local 28.362400 0.00 37.50 0.00 35,490.50
Base 28.362400 0.00 37.50 0.00 35,490.50

19 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0324 Oct 2012

1,600.000 1.000000 NHDX Local 28.330000 0.00 48.00 0.00 45,376.00
Base 28.330000 0.00 48.00 0.00 45,376.00

292554102 ENCORE CAPITAL GROUP INC COMMON STOCK USD.0111 Dec 2012 JMP SECURITIES USD/DTC 0.0414 Dec 2012

2,087.000 1.000000 NHEX Local 28.161400 0.00 83.48 0.00 58,856.32
Base 28.161400 0.00 83.48 0.00 58,856.32

12 Dec 2012 JMP SECURITIES USD/DTC 0.0417 Dec 2012

5,430.000 1.000000 NHEX Local 28.901700 0.00 217.20 0.00 157,153.43
Base 28.901700 0.00 217.20 0.00 157,153.43

13 Dec 2012 JMP SECURITIES USD/DTC 0.0418 Dec 2012

7,119.000 1.000000 NHEX Local 28.882800 0.00 284.76 0.00 205,901.41
Base 28.882800 0.00 284.76 0.00 205,901.41

14 Dec 2012 JMP SECURITIES USD/DTC 0.0419 Dec 2012

7,038.000 1.000000 NHEX Local 28.900500 0.00 281.52 0.00 203,683.24
Base 28.900500 0.00 281.52 0.00 203,683.24

27 Dec 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.03OPEN

3,839.000 1.000000 NHEX Local 29.603300 0.00 115.17 0.00 113,762.24
Base 29.603300 0.00 115.17 0.00 113,762.24

28 Dec 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.03OPEN

387.000 1.000000 NHEX Local 29.919200 0.00 11.61 0.00 11,590.34
Base 29.919200 0.00 11.61 0.00 11,590.34

31 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.03OPEN

2,421.000 1.000000 NHEX Local 30.360200 0.00 72.63 0.00 73,574.67
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Base 30.360200 0.00 72.63 0.00 73,574.67

292554102 Total

34,471.000 Local 0.00 1,250.87 0.00 999,772.95
Base 0.00 1,250.87 0.00 999,772.95

29273R109 ENERGY TRANSFER PARTNERS W/I LTD PART NPV 01 Oct 2012 MERGER NON CASH USD/DTC10 Oct 2012

2,939.173 1.000000 NHDM Local 24.059005 0.00 0.00 0.00 70,713.58
Base 24.059005 0.00 0.00 0.00 70,713.58

29273R109 ENERGY TRANSFER PARTNERS W/I LTD PART NPV 01 Oct 2012 MERGER NON CASH USD/DTC10 Oct 2012

315.987 1.000000 NHHY Local 23.078038 0.00 0.00 0.00 7,292.36
Base 23.078038 0.00 0.00 0.00 7,292.36

29273R109 ENERGY TRANSFER PARTNERS W/I LTD PART NPV 01 Oct 2012 MERGER NON CASH USD/DTC10 Oct 2012

11,405.158 1.000000 NHIM Local 45.465877 0.00 0.00 0.00 518,545.52
Base 45.465877 0.00 0.00 0.00 518,545.52

29273R109 Total

14,660.318 Local 0.00 0.00 0.00 596,551.46
Base 0.00 0.00 0.00 596,551.46

29275Y102 ENERSYS COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

826.000 1.000000 NHDU Local 35.634400 0.00 4.13 0.00 29,438.14
Base 35.634400 0.00 4.13 0.00 29,438.14

29275Y102 ENERSYS COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 37.293000 0.00 7.50 0.00 18,654.00
Base 37.293000 0.00 7.50 0.00 18,654.00

29275Y102 ENERSYS COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

200.000 1.000000 NHIH Local 36.890000 0.00 2.70 0.00 7,380.70
Base 36.890000 0.00 2.70 0.00 7,380.70

29275Y102 Total

1,526.000 Local 0.00 14.33 0.00 55,472.84
Base 0.00 14.33 0.00 55,472.84
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292764107 ENERNOC INC COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHIH Local 12.412900 0.00 7.50 0.00 6,213.95
Base 12.412900 0.00 7.50 0.00 6,213.95

293389102 ENNIS INC COMMON STOCK USD2.527 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

700.000 1.000000 NHHZ Local 15.018600 0.00 10.50 0.00 10,523.52
Base 15.018600 0.00 10.50 0.00 10,523.52

293389102 ENNIS INC COMMON STOCK USD2.518 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

400.000 1.000000 NHIH Local 14.987500 0.00 6.00 0.00 6,001.00
Base 14.987500 0.00 6.00 0.00 6,001.00

293389102 Total

1,100.000 Local 0.00 16.50 0.00 16,524.52
Base 0.00 16.50 0.00 16,524.52

29355X107 ENPRO INDUSTRIES INC COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

200.000 1.000000 NHIH Local 38.758000 0.00 3.00 0.00 7,754.60
Base 38.758000 0.00 3.00 0.00 7,754.60

29362U104 ENTEGRIS INC COMMON STOCK USD.0127 Nov 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0430 Nov 2012

6,230.000 1.000000 NHHO Local 8.813800 0.00 218.05 0.00 55,128.02
Base 8.813800 0.00 218.05 0.00 55,128.02

28 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.0303 Dec 2012

6,050.000 1.000000 NHHO Local 8.858900 0.00 181.50 0.00 53,777.85
Base 8.858900 0.00 181.50 0.00 53,777.85

29 Nov 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0404 Dec 2012

18,600.000 1.000000 NHHO Local 9.035200 0.00 651.00 0.00 168,705.72
Base 9.035200 0.00 651.00 0.00 168,705.72

30 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.0305 Dec 2012

6,030.000 1.000000 NHHO Local 9.129000 0.00 180.90 0.00 55,228.77
Base 9.129000 0.00 180.90 0.00 55,228.77

03 Dec 2012 BNY CONVERGEX LJR USD/DTC 0.0306 Dec 2012

Prepared by State StreetPage 369



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

11,220.000 1.000000 NHHO Local 9.009500 0.00 336.60 0.00 101,423.19
Base 9.009500 0.00 336.60 0.00 101,423.19

29362U104 ENTEGRIS INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,000.000 1.000000 NHHZ Local 9.141500 0.00 15.00 0.00 9,156.50
Base 9.141500 0.00 15.00 0.00 9,156.50

29362U104 Total

49,130.000 Local 0.00 1,583.05 0.00 443,420.05
Base 0.00 1,583.05 0.00 443,420.05

29364G103 ENTERGY CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

230.000 1.000000 NHHY Local 70.881700 0.00 3.45 0.00 16,306.24
Base 70.881700 0.00 3.45 0.00 16,306.24

293712105 ENTERPRISE FINANCIAL SERVICE COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHIH Local 13.443800 0.00 7.50 0.00 6,729.40
Base 13.443800 0.00 7.50 0.00 6,729.40

29384R105 ENTROPIC COMMUNICATIONS INC COMMON STOCK USD. 02 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0205 Oct 2012

17,500.000 1.000000 NHDX Local 5.318200 0.00 350.00 0.00 93,418.50
Base 5.318200 0.00 350.00 0.00 93,418.50

29384R105 ENTROPIC COMMUNICATIONS INC COMMON STOCK USD. 11 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0216 Oct 2012

39,220.000 1.000000 NHDY Local 5.499800 0.00 784.40 0.00 216,486.56
Base 5.499800 0.00 784.40 0.00 216,486.56

29384R105 Total

56,720.000 Local 0.00 1,134.40 0.00 309,905.06
Base 0.00 1,134.40 0.00 309,905.06

29404K106 ENVESTNET INC COMMON STOCK 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHIH Local 13.599500 0.00 7.50 0.00 6,807.25
Base 13.599500 0.00 7.50 0.00 6,807.25

29413T106 ENVIVIO INC COMMON STOCK 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

3,603.000 1.000000 NHHZ Local 2.167100 0.00 54.05 0.00 7,862.11
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Base 2.167100 0.00 54.05 0.00 7,862.11

294268107 EPLUS INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 41.260000 0.00 3.00 0.00 8,255.00
Base 41.260000 0.00 3.00 0.00 8,255.00

294429105 EQUIFAX INC COMMON STOCK USD1. 04 Dec 2012 EXTERNAL SWAP USD/DTC07 Dec 2012

800.000 1.000000 NHIM Local 54.250000 0.00 0.00 0.00 43,400.00
Base 54.250000 0.00 0.00 0.00 43,400.00

294752100 EQUITY ONE INC REIT USD.01 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

400.000 1.000000 NHIH Local 20.307000 0.00 6.00 0.00 8,128.80
Base 20.307000 0.00 6.00 0.00 8,128.80

294752100 EQUITY ONE INC REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

900.000 1.000000 NHHZ Local 21.237200 0.00 13.50 0.00 19,126.98
Base 21.237200 0.00 13.50 0.00 19,126.98

294752100 Total

1,300.000 Local 0.00 19.50 0.00 27,255.78
Base 0.00 19.50 0.00 27,255.78

29476L107 EQUITY RESIDENTIAL REIT USD.01 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

280.000 1.000000 NHHY Local 56.687100 0.00 4.20 0.00 15,876.59
Base 56.687100 0.00 4.20 0.00 15,876.59

296315104 ESCO TECHNOLOGIES INC COMMON STOCK USD.0115 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0320 Nov 2012

7,772.000 1.000000 NHDY Local 34.506800 0.00 233.16 0.00 268,420.01
Base 34.506800 0.00 233.16 0.00 268,420.01

16 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0321 Nov 2012

2,910.000 1.000000 NHDY Local 34.360800 0.00 87.30 0.00 100,077.23
Base 34.360800 0.00 87.30 0.00 100,077.23

296315104 ESCO TECHNOLOGIES INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

200.000 1.000000 NHIH Local 36.370000 0.00 0.00 0.00 7,274.00
Base 36.370000 0.00 0.00 0.00 7,274.00

Prepared by State StreetPage 371



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

296315104 Total

10,882.000 Local 0.00 320.46 0.00 375,771.24
Base 0.00 320.46 0.00 375,771.24

297178105 ESSEX PROPERTY TRUST INC REIT USD.0001 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

300.000 1.000000 NHIM Local 142.260000 0.00 4.50 0.00 42,682.50
Base 142.260000 0.00 4.50 0.00 42,682.50

297425100 ESTERLINE TECHNOLOGIES CORP COMMON STOCK USD.2 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

812.000 1.000000 NHDU Local 58.179400 0.00 4.06 0.00 47,245.73
Base 58.179400 0.00 4.06 0.00 47,245.73

297602104 ETHAN ALLEN INTERIORS INC COMMON STOCK USD.0110 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

400.000 1.000000 NHIH Local 22.574000 0.00 6.00 0.00 9,035.60
Base 22.574000 0.00 6.00 0.00 9,035.60

29788A104 E2OPEN INC COMMON STOCK 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

1,400.000 1.000000 NHIH Local 13.721800 0.00 21.00 0.00 19,231.52
Base 13.721800 0.00 21.00 0.00 19,231.52

29788A104 E2OPEN INC COMMON STOCK 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHHZ Local 17.050000 0.00 6.00 0.00 6,826.00
Base 17.050000 0.00 6.00 0.00 6,826.00

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,200.000 1.000000 NHHZ Local 14.228300 0.00 18.00 0.00 17,091.96
Base 14.228300 0.00 18.00 0.00 17,091.96

29788A104 Total

3,000.000 Local 0.00 45.00 0.00 43,149.48
Base 0.00 45.00 0.00 43,149.48

298736109 EURONET WORLDWIDE INC COMMON STOCK USD.0213 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

200.000 1.000000 NHIH Local 23.500000 0.00 0.00 0.00 4,700.00
Base 23.500000 0.00 0.00 0.00 4,700.00

13 Dec 2012 EXTERNAL SWAP USD/DTC18 Dec 2012
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100.000 1.000000 NHIH Local 23.500000 0.00 0.00 0.00 2,350.00
Base 23.500000 0.00 0.00 0.00 2,350.00

298736109 EURONET WORLDWIDE INC COMMON STOCK USD.0224 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHHZ Local 23.282500 0.00 6.00 0.00 9,319.00
Base 23.282500 0.00 6.00 0.00 9,319.00

298736109 Total

700.000 Local 0.00 6.00 0.00 16,369.00
Base 0.00 6.00 0.00 16,369.00

29977A105 EVERCORE PARTNERS INC CL A COMMON STOCK USD.0117 Oct 2012 SANDLER ONEILL + PART LP USD/DTC 0.0322 Oct 2012

2,678.000 1.000000 NHEX Local 27.294400 0.00 80.34 0.00 73,174.74
Base 27.294400 0.00 80.34 0.00 73,174.74

14 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0319 Dec 2012

2,030.000 1.000000 NHEX Local 28.761400 0.00 60.90 0.00 58,446.54
Base 28.761400 0.00 60.90 0.00 58,446.54

29977A105 Total

4,708.000 Local 0.00 141.24 0.00 131,621.28
Base 0.00 141.24 0.00 131,621.28

300614500 EXA CORP COMMON STOCK 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

1,700.000 1.000000 NHIH Local 13.019400 0.00 25.50 0.00 22,158.48
Base 13.019400 0.00 25.50 0.00 22,158.48

300645108 EXAR CORP COMMON STOCK USD. 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0112 Dec 2012

1,500.000 1.000000 NHIH Local 8.627400 0.00 15.00 0.00 12,956.10
Base 8.627400 0.00 15.00 0.00 12,956.10

30068C109 EXCEL TRUST INC REIT USD.01 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,600.000 1.000000 NHIH Local 12.906100 0.00 0.00 0.00 20,649.76
Base 12.906100 0.00 0.00 0.00 20,649.76

30068C109 EXCEL TRUST INC REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

6,700.000 1.000000 NHHZ Local 12.807000 0.00 100.50 0.00 85,907.40
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Base 12.807000 0.00 100.50 0.00 85,907.40

30068C109 Total

8,300.000 Local 0.00 100.50 0.00 106,557.16
Base 0.00 100.50 0.00 106,557.16

30161N101 EXELON CORP COMMON STOCK NPV 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

280.000 1.000000 NHHY Local 35.975400 0.00 4.20 0.00 10,077.31
Base 35.975400 0.00 4.20 0.00 10,077.31

30225X103 EXTERRAN HOLDINGS INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 21.533000 0.00 7.50 0.00 10,774.00
Base 21.533000 0.00 7.50 0.00 10,774.00

30226D106 EXTREME NETWORKS INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

2,000.000 1.000000 NHIH Local 3.620000 0.00 0.00 0.00 7,240.00
Base 3.620000 0.00 0.00 0.00 7,240.00

302301106 EZCORP INC CL A COMMON STOCK USD.0117 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0322 Oct 2012

8,500.000 1.000000 NHDX Local 18.712600 0.00 255.00 0.00 159,312.10
Base 18.712600 0.00 255.00 0.00 159,312.10

22 Oct 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0225 Oct 2012

4,550.000 1.000000 NHDX Local 19.335800 0.00 91.00 0.00 88,068.89
Base 19.335800 0.00 91.00 0.00 88,068.89

24 Oct 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0229 Oct 2012

1,300.000 1.000000 NHDX Local 19.378200 0.00 26.00 0.00 25,217.66
Base 19.378200 0.00 26.00 0.00 25,217.66

25 Oct 2012 BNY CONVERGEX LJR USD/DTC 0.0230 Oct 2012

1,350.000 1.000000 NHDX Local 19.749500 0.00 27.00 0.00 26,688.83
Base 19.749500 0.00 27.00 0.00 26,688.83

26 Oct 2012 BNY CONVERGEX LJR USD/DTC 0.0231 Oct 2012

1,100.000 1.000000 NHDX Local 19.831200 0.00 22.00 0.00 21,836.32
Base 19.831200 0.00 22.00 0.00 21,836.32
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31 Oct 2012 BNY CONVERGEX LJR USD/DTC 0.0105 Nov 2012

950.000 1.000000 NHDX Local 19.624900 0.00 9.50 0.00 18,653.16
Base 19.624900 0.00 9.50 0.00 18,653.16

01 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.0106 Nov 2012

200.000 1.000000 NHDX Local 19.631800 0.00 2.00 0.00 3,928.36
Base 19.631800 0.00 2.00 0.00 3,928.36

02 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.0107 Nov 2012

750.000 1.000000 NHDX Local 19.746600 0.00 7.50 0.00 14,817.45
Base 19.746600 0.00 7.50 0.00 14,817.45

302301106 EZCORP INC CL A COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,177.000 1.000000 NHDU Local 20.551600 0.00 5.89 0.00 24,195.12
Base 20.551600 0.00 5.89 0.00 24,195.12

302301106 EZCORP INC CL A COMMON STOCK USD.0108 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0314 Nov 2012

4,750.000 1.000000 NHDX Local 17.830000 0.00 142.50 0.00 84,835.00
Base 17.830000 0.00 142.50 0.00 84,835.00

08 Nov 2012 CAPITAL INSTITUTIONAL SVCS INC EQUI USD/DTC 0.0214 Nov 2012

7,350.000 1.000000 NHDX Local 17.684200 0.00 110.25 0.00 130,089.12
Base 17.684200 0.00 110.25 0.00 130,089.12

09 Nov 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0215 Nov 2012

3,200.000 1.000000 NHDX Local 17.981100 0.00 64.00 0.00 57,603.52
Base 17.981100 0.00 64.00 0.00 57,603.52

14 Dec 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0219 Dec 2012

4,200.000 1.000000 NHDX Local 18.588700 0.00 84.00 0.00 78,156.54
Base 18.588700 0.00 84.00 0.00 78,156.54

17 Dec 2012 MR BEAL &COMPANY USD/DTC 0.0320 Dec 2012

12,450.000 1.000000 NHDX Local 19.049000 0.00 373.50 0.00 237,533.55
Base 19.049000 0.00 373.50 0.00 237,533.55
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302301106 Total

51,827.000 Local 0.00 1,220.14 0.00 970,935.62
Base 0.00 1,220.14 0.00 970,935.62

30231G102 EXXON MOBIL CORP COMMON STOCK NPV 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

900.000 1.000000 NHHY Local 92.313900 0.00 13.50 0.00 83,096.01
Base 92.313900 0.00 13.50 0.00 83,096.01

30231G102 EXXON MOBIL CORP COMMON STOCK NPV 10 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

1,400.000 1.000000 NHDM Local 90.817600 0.00 21.00 0.00 127,165.64
Base 90.817600 0.00 21.00 0.00 127,165.64

30231G102 EXXON MOBIL CORP COMMON STOCK NPV 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

400.000 1.000000 NHHY Local 88.611300 0.00 6.00 0.00 35,450.52
Base 88.611300 0.00 6.00 0.00 35,450.52

30231G102 EXXON MOBIL CORP COMMON STOCK NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,000.000 1.000000 NHDM Local 87.693900 0.00 30.00 0.00 175,417.80
Base 87.693900 0.00 30.00 0.00 175,417.80

30231G102 Total

4,700.000 Local 0.00 70.50 0.00 421,129.97
Base 0.00 70.50 0.00 421,129.97

30241L109 FEI COMPANY COMMON STOCK NPV 04 Oct 2012 LIQUIDNETINC USD/DTC 0.0210 Oct 2012

4,435.000 1.000000 NHDU Local 51.168200 0.00 82.49 0.00 227,013.46
Base 51.168200 0.00 82.49 0.00 227,013.46

04 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Oct 2012

5,075.000 1.000000 NHDU Local 51.168900 0.00 25.38 0.00 259,707.55
Base 51.168900 0.00 25.38 0.00 259,707.55

25 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Oct 2012

1,150.000 1.000000 NHDU Local 50.590000 0.00 5.75 0.00 58,184.25
Base 50.590000 0.00 5.75 0.00 58,184.25

25 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0330 Oct 2012
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1,820.000 1.000000 NHDU Local 50.350000 0.00 54.60 0.00 91,691.60
Base 50.350000 0.00 54.60 0.00 91,691.60

25 Oct 2012 LIQUIDNETINC USD/DTC 0.0230 Oct 2012

1,890.000 1.000000 NHDU Local 50.500000 0.00 35.15 0.00 95,480.15
Base 50.500000 0.00 35.15 0.00 95,480.15

26 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0131 Oct 2012

2,580.000 1.000000 NHDU Local 50.321300 0.00 12.90 0.00 129,841.85
Base 50.321300 0.00 12.90 0.00 129,841.85

05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

381.000 1.000000 NHDU Local 54.982000 0.00 1.91 0.00 20,950.05
Base 54.982000 0.00 1.91 0.00 20,950.05

30241L109 FEI COMPANY COMMON STOCK NPV 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

200.000 1.000000 NHIH Local 54.010500 0.00 3.00 0.00 10,805.10
Base 54.010500 0.00 3.00 0.00 10,805.10

30241L109 FEI COMPANY COMMON STOCK NPV 28 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

1,460.000 1.000000 NHDU Local 54.173400 0.00 7.30 0.00 79,100.46
Base 54.173400 0.00 7.30 0.00 79,100.46

30241L109 Total

18,991.000 Local 0.00 228.48 0.00 972,774.47
Base 0.00 228.48 0.00 972,774.47

302491303 FMC CORP COMMON STOCK USD.1 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

982.000 1.000000 NHDU Local 54.744300 0.00 4.91 0.00 53,763.81
Base 54.744300 0.00 4.91 0.00 53,763.81

30249U101 FMC TECHNOLOGIES INC COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,300.000 1.000000 NHDZ Local 40.535900 0.00 26.00 0.00 52,722.67
Base 40.535900 0.00 26.00 0.00 52,722.67

302693106 FXCM INC A COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

900.000 1.000000 NHHZ Local 8.969900 0.00 13.50 0.00 8,086.41
Base 8.969900 0.00 13.50 0.00 8,086.41
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24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,000.000 1.000000 NHHZ Local 9.790000 0.00 15.00 0.00 9,805.00
Base 9.790000 0.00 15.00 0.00 9,805.00

302693106 Total

1,900.000 Local 0.00 28.50 0.00 17,891.41
Base 0.00 28.50 0.00 17,891.41

302941109 FTI CONSULTING INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHIH Local 25.240500 0.00 4.50 0.00 7,576.65
Base 25.240500 0.00 4.50 0.00 7,576.65

302941109 FTI CONSULTING INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 32.995000 0.00 9.00 0.00 19,806.00
Base 32.995000 0.00 9.00 0.00 19,806.00

302941109 Total

900.000 Local 0.00 13.50 0.00 27,382.65
Base 0.00 13.50 0.00 27,382.65

305560302 FAIRPOINT COMMUNICATIONS INC COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,300.000 1.000000 NHHZ Local 7.277800 0.00 34.50 0.00 16,773.44
Base 7.277800 0.00 34.50 0.00 16,773.44

307000109 FAMILY DOLLAR STORES COMMON STOCK USD.1 16 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

700.000 1.000000 NHIM Local 67.890000 0.00 10.50 0.00 47,533.50
Base 67.890000 0.00 10.50 0.00 47,533.50

307000109 FAMILY DOLLAR STORES COMMON STOCK USD.1 27 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0330 Nov 2012

1,839.000 1.000000 NHIB Local 69.624900 0.00 55.17 0.00 128,095.36
Base 69.624900 0.00 55.17 0.00 128,095.36

307000109 Total

2,539.000 Local 0.00 65.67 0.00 175,628.86
Base 0.00 65.67 0.00 175,628.86

311900104 FASTENAL CO COMMON STOCK USD.0116 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012
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1,200.000 1.000000 NHIM Local 45.136600 0.00 18.00 0.00 54,181.92
Base 45.136600 0.00 18.00 0.00 54,181.92

311900104 FASTENAL CO COMMON STOCK USD.0118 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0323 Oct 2012

55,300.000 1.000000 NHDZ Local 44.899700 0.00 1,659.00 0.00 2,484,612.41
Base 44.899700 0.00 1,659.00 0.00 2,484,612.41

31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

2,000.000 1.000000 NHDZ Local 44.728100 0.00 40.00 0.00 89,496.20
Base 44.728100 0.00 40.00 0.00 89,496.20

01 Nov 2012 LIQUIDNETINC USD/DTC 0.0206 Nov 2012

6,706.000 1.000000 NHDZ Local 44.870000 0.00 134.12 0.00 301,032.34
Base 44.870000 0.00 134.12 0.00 301,032.34

01 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0206 Nov 2012

20,248.000 1.000000 NHDZ Local 44.907700 0.00 404.96 0.00 909,696.07
Base 44.907700 0.00 404.96 0.00 909,696.07

02 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0207 Nov 2012

21,146.000 1.000000 NHDZ Local 44.985100 0.00 422.92 0.00 951,677.84
Base 44.985100 0.00 422.92 0.00 951,677.84

07 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0213 Nov 2012

7,285.000 1.000000 NHDZ Local 42.331600 0.00 145.70 0.00 308,531.41
Base 42.331600 0.00 145.70 0.00 308,531.41

07 Nov 2012 LIQUIDNETINC USD/DTC 0.0213 Nov 2012

43,915.000 1.000000 NHDZ Local 42.473100 0.00 878.30 0.00 1,866,084.49
Base 42.473100 0.00 878.30 0.00 1,866,084.49

311900104 Total

157,800.000 Local 0.00 3,703.00 0.00 6,965,312.68
Base 0.00 3,703.00 0.00 6,965,312.68

313855108 FEDERAL SIGNAL CORP COMMON STOCK USD1. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

1,000.000 1.000000 NHIH Local 6.911000 0.00 10.00 0.00 6,921.00
Base 6.911000 0.00 10.00 0.00 6,921.00
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31430F101 FELCOR LODGING TRUST INC REIT USD.01 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0103 Dec 2012

1,900.000 1.000000 NHIH Local 4.075600 0.00 19.00 0.00 7,762.64
Base 4.075600 0.00 19.00 0.00 7,762.64

315405100 FERRO CORP COMMON STOCK USD1. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0128 Dec 2012

1,400.000 1.000000 NHIH Local 4.183200 0.00 14.00 0.00 5,870.48
Base 4.183200 0.00 14.00 0.00 5,870.48

315616102 F5 NETWORKS INC COMMON STOCK NPV 20 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0326 Nov 2012

13,800.000 1.000000 NHDZ Local 87.424500 0.00 414.00 0.00 1,206,872.10
Base 87.424500 0.00 414.00 0.00 1,206,872.10

21 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0327 Nov 2012

2,881.000 1.000000 NHDZ Local 89.857900 0.00 86.43 0.00 258,967.04
Base 89.857900 0.00 86.43 0.00 258,967.04

23 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0328 Nov 2012

4,970.000 1.000000 NHDZ Local 91.679700 0.00 149.10 0.00 455,797.21
Base 91.679700 0.00 149.10 0.00 455,797.21

26 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0329 Nov 2012

2,949.000 1.000000 NHDZ Local 92.077700 0.00 88.47 0.00 271,625.61
Base 92.077700 0.00 88.47 0.00 271,625.61

315616102 F5 NETWORKS INC COMMON STOCK NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

500.000 1.000000 NHDM Local 92.078000 0.00 7.50 0.00 46,046.50
Base 92.078000 0.00 7.50 0.00 46,046.50

315616102 F5 NETWORKS INC COMMON STOCK NPV 04 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0107 Dec 2012

7,253.000 1.000000 NHDZ Local 93.062600 0.00 72.53 0.00 675,055.57
Base 93.062600 0.00 72.53 0.00 675,055.57

04 Dec 2012 LIQUIDNETINC USD/DTC 0.0207 Dec 2012

12,025.000 1.000000 NHDZ Local 93.065000 0.00 240.50 0.00 1,119,347.13
Base 93.065000 0.00 240.50 0.00 1,119,347.13

05 Dec 2012 LIQUIDNETINC USD/DTC 0.0210 Dec 2012

Prepared by State StreetPage 380



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

3,122.000 1.000000 NHDZ Local 93.020200 0.00 62.44 0.00 290,471.50
Base 93.020200 0.00 62.44 0.00 290,471.50

315616102 Total

47,500.000 Local 0.00 1,120.97 0.00 4,324,182.66
Base 0.00 1,120.97 0.00 4,324,182.66

31620M106 FIDELITY NATIONAL INFORMATIO COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

800.000 1.000000 NHDM Local 35.672500 0.00 12.00 0.00 28,550.00
Base 35.672500 0.00 12.00 0.00 28,550.00

31620M106 FIDELITY NATIONAL INFORMATIO COMMON STOCK USD.0118 Dec 2012 STOCK DISTRIBUTION USD/DTC

28,500.000 1.000000 NHEL Local 36.110000 0.00 0.00 0.00 1,029,135.00
Base 36.110000 0.00 0.00 0.00 1,029,135.00

18 Dec 2012 STOCK DISTRIBUTION USD/DTCCANCEL

-28,500.000 1.000000 NHEL Local 36.110000 0.00 0.00 0.00 -1,029,135.00
Base 36.110000 0.00 0.00 0.00 -1,029,135.00

31620M106 FIDELITY NATIONAL INFORMATIO COMMON STOCK USD.0121 Dec 2012 STATE STREET BANK AND TRUST USD/DTC

28,500.000 1.000000 NHDM Local 35.460000 0.00 0.00 0.00 1,010,610.00
Base 35.460000 0.00 0.00 0.00 1,010,610.00

21 Dec 2012 STATE STREET BANK AND TRUST USD/DTCCANCEL

-28,500.000 1.000000 NHDM Local 35.460000 0.00 0.00 0.00 -1,010,610.00
Base 35.460000 0.00 0.00 0.00 -1,010,610.00

21 Dec 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC21 Dec 2012

28,500.000 1.000000 NHDM Local 35.460000 0.00 0.00 0.00 1,010,610.00
Base 35.460000 0.00 0.00 0.00 1,010,610.00

31620M106 FIDELITY NATIONAL INFORMATIO COMMON STOCK USD.0118 Dec 2012 STOCK DISTRIBUTION USD/DTC20 Dec 2012

28,500.000 1.000000 NHEL Local 35.202000 0.00 0.00 0.00 1,003,257.00
Base 35.202000 0.00 0.00 0.00 1,003,257.00

31620M106 Total

57,800.000 Local 0.00 12.00 0.00 2,042,417.00
Base 0.00 12.00 0.00 2,042,417.00
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316500107 FIDUS INVESTMENT CORP COMMON STOCK 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

1,300.000 1.000000 NHIH Local 16.956100 0.00 19.50 0.00 22,062.43
Base 16.956100 0.00 19.50 0.00 22,062.43

316500107 FIDUS INVESTMENT CORP COMMON STOCK 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

1,500.000 1.000000 NHHZ Local 16.564000 0.00 22.50 0.00 24,868.50
Base 16.564000 0.00 22.50 0.00 24,868.50

10 Dec 2012 6 AUTREPAT-STK/$ DIV USD/DTC27 Dec 2012

3.556 1.000000 NHHZ Local 16.349831 0.00 0.00 0.00 58.14
Base 16.349831 0.00 0.00 0.00 58.14

316500107 Total

2,803.556 Local 0.00 42.00 0.00 46,989.07
Base 0.00 42.00 0.00 46,989.07

316645100 FIFTH + PACIFIC COS INC COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

800.000 1.000000 NHHZ Local 12.621300 0.00 12.00 0.00 10,109.04
Base 12.621300 0.00 12.00 0.00 10,109.04

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

4,970.000 1.000000 NHHZ Local 10.961800 0.00 74.55 0.00 54,554.70
Base 10.961800 0.00 74.55 0.00 54,554.70

28 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC05 Oct 2012

66.640 1.000000 NHHZ Local 10.430972 0.00 0.00 0.00 695.12
Base 10.430972 0.00 0.00 0.00 695.12

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0128 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC05 Oct 2012

128.946 1.000000 NHIH Local 10.430955 0.00 0.00 0.00 1,345.03
Base 10.430955 0.00 0.00 0.00 1,345.03

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0131 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC02 Nov 2012

273.271 1.000000 NHHZ Local 10.373987 0.00 0.00 0.00 2,834.91
Base 10.373987 0.00 0.00 0.00 2,834.91

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0131 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC02 Nov 2012
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147.458 1.000000 NHIH Local 10.374004 0.00 0.00 0.00 1,529.73
Base 10.374004 0.00 0.00 0.00 1,529.73

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

2,536.000 1.000000 NHDU Local 10.950000 0.00 12.68 0.00 27,781.88
Base 10.950000 0.00 12.68 0.00 27,781.88

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0130 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC06 Dec 2012

8.092 1.000000 NHHZ Local 10.240978 0.00 0.00 0.00 82.87
Base 10.240978 0.00 0.00 0.00 82.87

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0130 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC06 Dec 2012

2.947 1.000000 NHIH Local 10.240922 0.00 0.00 0.00 30.18
Base 10.240922 0.00 0.00 0.00 30.18

21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

2,400.000 1.000000 NHIH Local 10.436100 0.00 0.00 0.00 25,046.64
Base 10.436100 0.00 0.00 0.00 25,046.64

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

8,600.000 1.000000 NHHZ Local 10.383200 0.00 129.00 0.00 89,424.52
Base 10.383200 0.00 129.00 0.00 89,424.52

31678A103 Total

19,133.354 Local 0.00 216.23 0.00 203,325.58
Base 0.00 216.23 0.00 203,325.58

31787A507 FINISAR CORPORATION COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

700.000 1.000000 NHHZ Local 15.570000 0.00 10.50 0.00 10,909.50
Base 15.570000 0.00 10.50 0.00 10,909.50

31847R102 FIRST AMERICAN FINANCIAL COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

700.000 1.000000 NHHZ Local 23.480000 0.00 10.50 0.00 16,446.50
Base 23.480000 0.00 10.50 0.00 16,446.50

31847R102 FIRST AMERICAN FINANCIAL COMMON STOCK USD. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 23.212500 0.00 4.50 0.00 6,968.25
Base 23.212500 0.00 4.50 0.00 6,968.25
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31847R102 Total

1,000.000 Local 0.00 15.00 0.00 23,414.75
Base 0.00 15.00 0.00 23,414.75

31983A103 FIRST COMMUNITY BANCSHARES COMMON STOCK USD1. 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

600.000 1.000000 NHIH Local 15.375000 0.00 9.00 0.00 9,234.00
Base 15.375000 0.00 9.00 0.00 9,234.00

31983A103 FIRST COMMUNITY BANCSHARES COMMON STOCK USD1. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHHZ Local 14.979800 0.00 3.00 0.00 2,998.96
Base 14.979800 0.00 3.00 0.00 2,998.96

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,000.000 1.000000 NHHZ Local 15.270000 0.00 15.00 0.00 15,285.00
Base 15.270000 0.00 15.00 0.00 15,285.00

31983A103 Total

1,800.000 Local 0.00 27.00 0.00 27,517.96
Base 0.00 27.00 0.00 27,517.96

320209109 FIRST FINANCIAL BANCORP COMMON STOCK NPV 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHIH Local 16.284200 0.00 6.00 0.00 6,519.68
Base 16.284200 0.00 6.00 0.00 6,519.68

320209109 FIRST FINANCIAL BANCORP COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,300.000 1.000000 NHHZ Local 14.288800 0.00 19.50 0.00 18,594.94
Base 14.288800 0.00 19.50 0.00 18,594.94

320209109 Total

1,700.000 Local 0.00 25.50 0.00 25,114.62
Base 0.00 25.50 0.00 25,114.62

32020F303 FIRST FED BNCSHS OF ARKANSAS COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

600.000 1.000000 NHHZ Local 9.738300 0.00 9.00 0.00 5,851.98
Base 9.738300 0.00 9.00 0.00 5,851.98

24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012
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1,900.000 1.000000 NHHZ Local 9.737400 0.00 28.50 0.00 18,529.56
Base 9.737400 0.00 28.50 0.00 18,529.56

32020F303 Total

2,500.000 Local 0.00 37.50 0.00 24,381.54
Base 0.00 37.50 0.00 24,381.54

32020R109 FIRST FINL BANKSHARES INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHHZ Local 35.919800 0.00 7.50 0.00 17,967.40
Base 35.919800 0.00 7.50 0.00 17,967.40

32020R109 FIRST FINL BANKSHARES INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

200.000 1.000000 NHIH Local 39.020000 0.00 0.00 0.00 7,804.00
Base 39.020000 0.00 0.00 0.00 7,804.00

32020R109 FIRST FINL BANKSHARES INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

200.000 1.000000 NHHZ Local 39.979700 0.00 3.00 0.00 7,998.94
Base 39.979700 0.00 3.00 0.00 7,998.94

32020R109 Total

900.000 Local 0.00 10.50 0.00 33,770.34
Base 0.00 10.50 0.00 33,770.34

320218100 FIRST FINANCIAL CORP/INDIANA COMMON STOCK NPV 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

300.000 1.000000 NHIH Local 30.260000 0.00 4.05 0.00 9,082.05
Base 30.260000 0.00 4.05 0.00 9,082.05

32054K103 FIRST INDUSTRIAL REALTY TR REIT USD.01 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

5,640.000 1.000000 NHHZ Local 13.661600 0.00 84.60 0.00 77,136.02
Base 13.661600 0.00 84.60 0.00 77,136.02

24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

700.000 1.000000 NHHZ Local 14.095700 0.00 10.50 0.00 9,877.49
Base 14.095700 0.00 10.50 0.00 9,877.49

32054K103 FIRST INDUSTRIAL REALTY TR REIT USD.01 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

600.000 1.000000 NHIH Local 13.932500 0.00 8.10 0.00 8,367.60
Base 13.932500 0.00 8.10 0.00 8,367.60
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32054K103 Total

6,940.000 Local 0.00 103.20 0.00 95,381.11
Base 0.00 103.20 0.00 95,381.11

32055Y201 FIRST INTERSTATE BANCSYS/MT COMMON STOCK NPV 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

900.000 1.000000 NHIH Local 15.296300 0.00 13.50 0.00 13,780.17
Base 15.296300 0.00 13.50 0.00 13,780.17

320867104 FIRST MIDWEST BANCORP INC/IL COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

600.000 1.000000 NHIH Local 12.705000 0.00 9.00 0.00 7,632.00
Base 12.705000 0.00 9.00 0.00 7,632.00

33582V108 FIRST NIAGARA FINANCIAL GRP COMMON STOCK USD.0116 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0219 Oct 2012

36,500.000 1.000000 NHDY Local 7.997600 0.00 730.00 0.00 292,642.40
Base 7.997600 0.00 730.00 0.00 292,642.40

19 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0224 Oct 2012

20,000.000 1.000000 NHDY Local 8.215500 0.00 400.00 0.00 164,710.00
Base 8.215500 0.00 400.00 0.00 164,710.00

33582V108 Total

56,500.000 Local 0.00 1,130.00 0.00 457,352.40
Base 0.00 1,130.00 0.00 457,352.40

33616C100 FIRST REPUBLIC BANK/CA COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,700.000 1.000000 NHDZ Local 33.958600 0.00 34.00 0.00 57,763.62
Base 33.958600 0.00 34.00 0.00 57,763.62

336433107 FIRST SOLAR INC COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHHZ Local 29.774800 0.00 6.00 0.00 11,915.92
Base 29.774800 0.00 6.00 0.00 11,915.92

336901103 1ST SOURCE CORP COMMON STOCK NPV 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

400.000 1.000000 NHIH Local 22.365000 0.00 5.40 0.00 8,951.40
Base 22.365000 0.00 5.40 0.00 8,951.40
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33740N105 1ST UNITED BANCORP INC/NORTH COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

1,100.000 1.000000 NHIH Local 6.039100 0.00 11.00 0.00 6,654.01
Base 6.039100 0.00 11.00 0.00 6,654.01

337915102 FIRSTMERIT CORP COMMON STOCK NPV 05 Nov 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0408 Nov 2012

2,880.000 1.000000 NHHO Local 13.973200 0.00 100.80 0.00 40,343.62
Base 13.973200 0.00 100.80 0.00 40,343.62

33829M101 FIVE BELOW COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

3,130.000 1.000000 NHHZ Local 38.283000 0.00 46.95 0.00 119,872.74
Base 38.283000 0.00 46.95 0.00 119,872.74

34354P105 FLOWSERVE CORP COMMON STOCK USD1. 03 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0209 Oct 2012

12,200.000 1.000000 NHIM Local 128.048200 0.00 183.00 0.00 1,562,371.04
Base 128.048200 0.00 183.00 0.00 1,562,371.04

34354P105 FLOWSERVE CORP COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

169.000 1.000000 NHHY Local 129.575900 0.00 2.54 0.00 21,900.87
Base 129.575900 0.00 2.54 0.00 21,900.87

34354P105 FLOWSERVE CORP COMMON STOCK USD1. 10 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0115 Oct 2012

2,715.000 1.000000 NHDM Local 128.995200 0.00 40.72 0.00 350,262.69
Base 128.995200 0.00 40.72 0.00 350,262.69

34354P105 Total

15,084.000 Local 0.00 226.26 0.00 1,934,534.60
Base 0.00 226.26 0.00 1,934,534.60

34385P108 FLUIDIGM CORP COMMON STOCK USD. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

900.000 1.000000 NHIH Local 16.610600 0.00 13.50 0.00 14,963.04
Base 16.610600 0.00 13.50 0.00 14,963.04

343873105 FLUSHING FINANCIAL CORP COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

500.000 1.000000 NHIH Local 14.940000 0.00 0.00 0.00 7,470.00
Base 14.940000 0.00 0.00 0.00 7,470.00
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345370860 FORD MOTOR CO COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,160.000 1.000000 NHHY Local 10.107800 0.00 17.40 0.00 11,742.45
Base 10.107800 0.00 17.40 0.00 11,742.45

345370860 FORD MOTOR CO COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

5,100.000 1.000000 NHDM Local 11.170000 0.00 76.50 0.00 57,043.50
Base 11.170000 0.00 76.50 0.00 57,043.50

345370860 Total

6,260.000 Local 0.00 93.90 0.00 68,785.95
Base 0.00 93.90 0.00 68,785.95

346233109 FORESTAR GROUP INC COMMON STOCK USD1. 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

900.000 1.000000 NHIH Local 15.328500 0.00 13.50 0.00 13,809.15
Base 15.328500 0.00 13.50 0.00 13,809.15

34964C106 FORTUNE BRANDS HOME + SECURI COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

580.000 1.000000 NHHY Local 27.908400 0.00 8.70 0.00 16,195.57
Base 27.908400 0.00 8.70 0.00 16,195.57

34984V100 FORUM ENERGY TECHNOLOGIES IN COMMON STOCK 01 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0404 Oct 2012

8,910.000 1.000000 NHHO Local 23.891800 0.00 311.85 0.00 213,187.79
Base 23.891800 0.00 311.85 0.00 213,187.79

11 Oct 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0416 Oct 2012

3,050.000 1.000000 NHHO Local 22.826700 0.00 106.75 0.00 69,728.19
Base 22.826700 0.00 106.75 0.00 69,728.19

19 Oct 2012 STEPHENS,INC. USD/DTC 0.0424 Oct 2012

2,300.000 1.000000 NHHO Local 22.746900 0.00 80.50 0.00 52,398.37
Base 22.746900 0.00 80.50 0.00 52,398.37

25 Oct 2012 STEPHENS,INC. USD/DTC 0.0430 Oct 2012

3,160.000 1.000000 NHHO Local 21.657700 0.00 110.60 0.00 68,548.93
Base 21.657700 0.00 110.60 0.00 68,548.93

01 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0406 Nov 2012
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2,890.000 1.000000 NHHO Local 22.760300 0.00 101.15 0.00 65,878.42
Base 22.760300 0.00 101.15 0.00 65,878.42

02 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0407 Nov 2012

3,360.000 1.000000 NHHO Local 23.143100 0.00 117.60 0.00 77,878.42
Base 23.143100 0.00 117.60 0.00 77,878.42

34984V100 Total

23,670.000 Local 0.00 828.45 0.00 547,620.12
Base 0.00 828.45 0.00 547,620.12

349853101 FORWARD AIR CORPORATION COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

200.000 1.000000 NHIH Local 32.357500 0.00 3.00 0.00 6,474.50
Base 32.357500 0.00 3.00 0.00 6,474.50

349882100 FOSSIL INC COMMON STOCK USD.0127 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Nov 2012

654.000 1.000000 NHIB Local 85.883700 0.00 6.54 0.00 56,174.48
Base 85.883700 0.00 6.54 0.00 56,174.48

350060109 FOSTER (LB) CO A COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

200.000 1.000000 NHIH Local 42.083000 0.00 3.00 0.00 8,419.60
Base 42.083000 0.00 3.00 0.00 8,419.60

353514102 FRANKLIN ELECTRIC CO INC COMMON STOCK USD.1 05 Dec 2012 INTERNAL SWAP DVP USD/DTC10 Dec 2012

100.000 1.000000 NHIH Local 60.050000 0.00 0.00 0.00 6,005.00
Base 60.050000 0.00 0.00 0.00 6,005.00

35353C102 FRANKLIN FINANCIAL CORP/VA COMMON STOCK 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

400.000 1.000000 NHIH Local 16.722500 0.00 6.00 0.00 6,695.00
Base 16.722500 0.00 6.00 0.00 6,695.00

35471R106 FRANKLIN STREET PROPERTIES C REIT USD.0001 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

600.000 1.000000 NHIH Local 11.730000 0.00 0.00 0.00 7,038.00
Base 11.730000 0.00 0.00 0.00 7,038.00

35471R106 FRANKLIN STREET PROPERTIES C REIT USD.0001 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,500.000 1.000000 NHHZ Local 12.147700 0.00 22.50 0.00 18,244.05
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Base 12.147700 0.00 22.50 0.00 18,244.05

35471R106 Total

2,100.000 Local 0.00 22.50 0.00 25,282.05
Base 0.00 22.50 0.00 25,282.05

356108100 FRED S INC CLASS A COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,972.000 1.000000 NHDU Local 14.028300 0.00 9.86 0.00 27,673.67
Base 14.028300 0.00 9.86 0.00 27,673.67

356108100 FRED S INC CLASS A COMMON STOCK NPV 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

500.000 1.000000 NHIH Local 13.190000 0.00 0.00 0.00 6,595.00
Base 13.190000 0.00 0.00 0.00 6,595.00

356108100 Total

2,472.000 Local 0.00 9.86 0.00 34,268.67
Base 0.00 9.86 0.00 34,268.67

35671D857 FREEPORT MCMORAN COPPER COMMON STOCK USD.1 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

300.000 1.000000 NHHY Local 40.531700 0.00 4.50 0.00 12,164.01
Base 40.531700 0.00 4.50 0.00 12,164.01

35804H106 FRESH MARKET INC/THE COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

407.000 1.000000 NHDU Local 59.625600 0.00 2.04 0.00 24,269.66
Base 59.625600 0.00 2.04 0.00 24,269.66

28 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

4,830.000 1.000000 NHDU Local 47.631600 0.00 24.15 0.00 230,084.78
Base 47.631600 0.00 24.15 0.00 230,084.78

31 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.01OPEN

1,850.000 1.000000 NHDU Local 47.580300 0.00 9.25 0.00 88,032.81
Base 47.580300 0.00 9.25 0.00 88,032.81

35804H106 Total

7,087.000 Local 0.00 35.44 0.00 342,387.25
Base 0.00 35.44 0.00 342,387.25
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35906A108 FRONTIER COMMUNICATIONS CORP COMMON STOCK USD.2507 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

3,500.000 1.000000 NHHY Local 4.471400 0.00 52.50 0.00 15,702.40
Base 4.471400 0.00 52.50 0.00 15,702.40

360271100 FULTON FINANCIAL CORP COMMON STOCK USD2.525 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0330 Oct 2012

6,010.000 1.000000 NHHO Local 9.807300 0.00 150.25 0.00 59,092.12
Base 9.807300 0.00 150.25 0.00 59,092.12

05 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0310 Dec 2012

12,190.000 1.000000 NHHO Local 9.724700 0.00 304.75 0.00 118,848.84
Base 9.724700 0.00 304.75 0.00 118,848.84

360271100 Total

18,200.000 Local 0.00 455.00 0.00 177,940.96
Base 0.00 455.00 0.00 177,940.96

36116M106 FUTUREFUEL CORP COMMON STOCK USD. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

500.000 1.000000 NHIH Local 12.003000 0.00 7.50 0.00 6,009.00
Base 12.003000 0.00 7.50 0.00 6,009.00

361448103 GATX CORP COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

499.000 1.000000 NHDU Local 41.710900 0.00 2.50 0.00 20,816.24
Base 41.710900 0.00 2.50 0.00 20,816.24

36159R103 GEO GROUP INC/THE COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

300.000 1.000000 NHIH Local 28.038000 0.00 4.50 0.00 8,415.90
Base 28.038000 0.00 4.50 0.00 8,415.90

36159R103 GEO GROUP INC/THE COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 28.325000 0.00 7.50 0.00 14,170.00
Base 28.325000 0.00 7.50 0.00 14,170.00

24 Dec 2012 AUTREPAT-STK/$ DIV USD/DTC31 Dec 2012

7,118.452 1.000000 NHHZ Local 27.974999 0.00 0.00 0.00 199,138.69
Base 27.974999 0.00 0.00 0.00 199,138.69

36159R103 GEO GROUP INC/THE COMMON STOCK USD.0124 Dec 2012 AUTREPAT-STK/$ DIV USD/DTC31 Dec 2012
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2,176.130 1.000000 NHIH Local 27.975001 0.00 0.00 0.00 60,877.24
Base 27.975001 0.00 0.00 0.00 60,877.24

36159R103 Total

10,094.582 Local 0.00 12.00 0.00 282,601.83
Base 0.00 12.00 0.00 282,601.83

36191U106 GT ADVANCED TECHNOLOGIES INC COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

1,900.000 1.000000 NHIH Local 3.552900 0.00 19.00 0.00 6,769.51
Base 3.552900 0.00 19.00 0.00 6,769.51

36237H101 G III APPAREL GROUP LTD COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

200.000 1.000000 NHIH Local 37.639900 0.00 3.00 0.00 7,530.98
Base 37.639900 0.00 3.00 0.00 7,530.98

364760108 GAP INC/THE COMMON STOCK USD.0516 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

1,200.000 1.000000 NHIM Local 36.955800 0.00 18.00 0.00 44,364.96
Base 36.955800 0.00 18.00 0.00 44,364.96

364760108 GAP INC/THE COMMON STOCK USD.0524 Dec 2012 MR BEAL &COMPANY USD/DTC 0.0228 Dec 2012

6,050.000 1.000000 NHEY Local 31.478700 0.00 121.00 0.00 190,567.14
Base 31.478700 0.00 121.00 0.00 190,567.14

364760108 Total

7,250.000 Local 0.00 139.00 0.00 234,932.10
Base 0.00 139.00 0.00 234,932.10

366651107 GARTNER INC COMMON STOCK USD. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,000.000 1.000000 NHIM Local 46.655500 0.00 15.00 0.00 46,670.50
Base 46.655500 0.00 15.00 0.00 46,670.50

368736104 GENERAC HOLDINGS INC COMMON STOCK USD.0119 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

200.000 1.000000 NHIH Local 35.340000 0.00 3.00 0.00 7,071.00
Base 35.340000 0.00 3.00 0.00 7,071.00

369604103 GENERAL ELECTRIC CO COMMON STOCK USD.0604 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,990.000 1.000000 NHHY Local 22.874400 0.00 29.85 0.00 45,549.91
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Base 22.874400 0.00 29.85 0.00 45,549.91

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

1,000.000 1.000000 NHHY Local 21.275500 0.00 15.00 0.00 21,290.50
Base 21.275500 0.00 15.00 0.00 21,290.50

369604103 GENERAL ELECTRIC CO COMMON STOCK USD.0624 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

14,200.000 1.000000 NHDM Local 20.800000 0.00 213.00 0.00 295,573.00
Base 20.800000 0.00 213.00 0.00 295,573.00

369604103 Total

17,190.000 Local 0.00 257.85 0.00 362,413.41
Base 0.00 257.85 0.00 362,413.41

370023103 GENERAL GROWTH PROPERTIES REIT USD.01 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

800.000 1.000000 NHHY Local 19.035600 0.00 12.00 0.00 15,240.48
Base 19.035600 0.00 12.00 0.00 15,240.48

370334104 GENERAL MILLS INC COMMON STOCK USD.1 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

700.000 1.000000 NHDM Local 40.610000 0.00 10.50 0.00 28,437.50
Base 40.610000 0.00 10.50 0.00 28,437.50

37045V100 GENERAL MOTORS CO COMMON STOCK USD.0117 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0220 Dec 2012

5,050.000 1.000000 NHEY Local 24.759000 0.00 101.00 0.00 125,133.95
Base 24.759000 0.00 101.00 0.00 125,133.95

371559105 GENESEE + WYOMING INC CL A COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

100.000 1.000000 NHIH Local 72.930000 0.00 1.50 0.00 7,294.50
Base 72.930000 0.00 1.50 0.00 7,294.50

18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 74.825000 0.00 1.50 0.00 7,484.00
Base 74.825000 0.00 1.50 0.00 7,484.00

371559105 Total

200.000 Local 0.00 3.00 0.00 14,778.50
Base 0.00 3.00 0.00 14,778.50
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37244E107 GENON ENERGY INC COMMON STOCK USD. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

3,100.000 1.000000 NHHZ Local 2.687600 0.00 46.50 0.00 8,378.06
Base 2.687600 0.00 46.50 0.00 8,378.06

372460105 GENUINE PARTS CO COMMON STOCK USD1. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

800.000 1.000000 NHIM Local 64.648600 0.00 12.00 0.00 51,730.88
Base 64.648600 0.00 12.00 0.00 51,730.88

37247A102 GENTIVA HEALTH SERVICES COMMON STOCK USD.1 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

800.000 1.000000 NHIH Local 10.203100 0.00 10.80 0.00 8,173.28
Base 10.203100 0.00 10.80 0.00 8,173.28

373200302 GEORGIA GULF CORP COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

400.000 1.000000 NHIH Local 39.394900 0.00 6.00 0.00 15,763.96
Base 39.394900 0.00 6.00 0.00 15,763.96

373200302 GEORGIA GULF CORP COMMON STOCK USD.0109 Nov 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0115 Nov 2012

3,350.000 1.000000 NHDU Local 39.001500 0.00 16.75 0.00 130,671.78
Base 39.001500 0.00 16.75 0.00 130,671.78

12 Nov 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0115 Nov 2012

3,110.000 1.000000 NHDU Local 39.726300 0.00 15.55 0.00 123,564.34
Base 39.726300 0.00 15.55 0.00 123,564.34

13 Nov 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0116 Nov 2012

2,960.000 1.000000 NHDU Local 40.667000 0.00 14.80 0.00 120,389.12
Base 40.667000 0.00 14.80 0.00 120,389.12

14 Nov 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0119 Nov 2012

9,220.000 1.000000 NHDU Local 40.371300 0.00 46.10 0.00 372,269.49
Base 40.371300 0.00 46.10 0.00 372,269.49

28 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

1,990.000 1.000000 NHDU Local 40.069600 0.00 9.95 0.00 79,748.45
Base 40.069600 0.00 9.95 0.00 79,748.45
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373200302 Total

21,030.000 Local 0.00 109.15 0.00 842,407.14
Base 0.00 109.15 0.00 842,407.14

37364X109 GEOSPACE TECHNOLOGIES CORP COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 84.935800 0.00 1.50 0.00 8,495.08
Base 84.935800 0.00 1.50 0.00 8,495.08

373865104 GERMAN AMERICAN BANCORP COMMON STOCK NPV 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

400.000 1.000000 NHIH Local 21.483000 0.00 5.40 0.00 8,598.60
Base 21.483000 0.00 5.40 0.00 8,598.60

374297109 GETTY REALTY CORP REIT USD.01 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

400.000 1.000000 NHIH Local 17.197500 0.00 6.00 0.00 6,885.00
Base 17.197500 0.00 6.00 0.00 6,885.00

374689107 GIBRALTAR INDUSTRIES INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

500.000 1.000000 NHIH Local 14.010000 0.00 0.00 0.00 7,005.00
Base 14.010000 0.00 0.00 0.00 7,005.00

37637Q105 GLACIER BANCORP INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHIH Local 14.925300 0.00 6.00 0.00 5,976.12
Base 14.925300 0.00 6.00 0.00 5,976.12

376546107 GLADSTONE INVESTMENT CORP COMMON STOCK USD. 19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0123 Nov 2012

1,000.000 1.000000 NHIH Local 6.803100 0.00 10.00 0.00 6,813.10
Base 6.803100 0.00 10.00 0.00 6,813.10

376546107 GLADSTONE INVESTMENT CORP COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

2,500.000 1.000000 NHHZ Local 7.189300 0.00 37.50 0.00 18,010.75
Base 7.189300 0.00 37.50 0.00 18,010.75

376546107 Total

3,500.000 Local 0.00 47.50 0.00 24,823.85
Base 0.00 47.50 0.00 24,823.85
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377316104 GLATFELTER COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 16.880000 0.00 0.00 0.00 6,752.00
Base 16.880000 0.00 0.00 0.00 6,752.00

378967103 GLOBAL CASH ACCESS HOLDINGS COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0129 Oct 2012

900.000 1.000000 NHIH Local 7.236500 0.00 9.00 0.00 6,521.85
Base 7.236500 0.00 9.00 0.00 6,521.85

379302102 GLIMCHER REALTY TRUST REIT USD.01 15 Nov 2012 ISI GROUPINC USD/DTC 0.0420 Nov 2012

3,230.000 1.000000 NHHO Local 10.492100 0.00 113.05 0.00 34,002.53
Base 10.492100 0.00 113.05 0.00 34,002.53

379302102 GLIMCHER REALTY TRUST REIT USD.01 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

700.000 1.000000 NHIH Local 10.810000 0.00 0.00 0.00 7,567.00
Base 10.810000 0.00 0.00 0.00 7,567.00

379302102 Total

3,930.000 Local 0.00 113.05 0.00 41,569.53
Base 0.00 113.05 0.00 41,569.53

379577208 GLOBUS MEDICAL INC   A COMMON STOCK 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

1,500.000 1.000000 NHHZ Local 17.425600 0.00 22.50 0.00 26,160.90
Base 17.425600 0.00 22.50 0.00 26,160.90

381119106 GOLDEN MINERALS CO COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHHZ Local 4.376000 0.00 4.50 0.00 1,317.30
Base 4.376000 0.00 4.50 0.00 1,317.30

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,400.000 1.000000 NHHZ Local 3.962300 0.00 36.00 0.00 9,545.52
Base 3.962300 0.00 36.00 0.00 9,545.52

381119106 GOLDEN MINERALS CO COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Dec 2012

1,200.000 1.000000 NHIH Local 4.221100 0.00 12.00 0.00 5,077.32
Base 4.221100 0.00 12.00 0.00 5,077.32
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381119106 Total

3,900.000 Local 0.00 52.50 0.00 15,940.14
Base 0.00 52.50 0.00 15,940.14

38119T104 GOLDEN STAR RESOURCES LTD COMMON STOCK NPV 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

4,200.000 1.000000 NHIH Local 1.790000 0.00 0.00 0.00 7,518.00
Base 1.790000 0.00 0.00 0.00 7,518.00

38173M102 GOLUB CAPITAL BDC INC COMMON STOCK USD. 27 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC01 Oct 2012

49.580 1.000000 NHIH Local 15.199677 0.00 0.00 0.00 753.60
Base 15.199677 0.00 0.00 0.00 753.60

38173M102 GOLUB CAPITAL BDC INC COMMON STOCK USD. 27 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC01 Oct 2012

177.203 1.000000 NHHZ Local 15.199742 0.00 0.00 0.00 2,693.44
Base 15.199742 0.00 0.00 0.00 2,693.44

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

600.000 1.000000 NHHZ Local 15.670000 0.00 9.00 0.00 9,411.00
Base 15.670000 0.00 9.00 0.00 9,411.00

38173M102 GOLUB CAPITAL BDC INC COMMON STOCK USD. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

500.000 1.000000 NHIH Local 15.409900 0.00 7.50 0.00 7,712.45
Base 15.409900 0.00 7.50 0.00 7,712.45

38173M102 Total

1,326.783 Local 0.00 16.50 0.00 20,570.49
Base 0.00 16.50 0.00 20,570.49

38376A103 GOVERNMENT PROPERTIES INCOME REIT USD.01 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

1,000.000 1.000000 NHIH Local 22.188100 0.00 0.00 0.00 22,188.10
Base 22.188100 0.00 0.00 0.00 22,188.10

38376A103 GOVERNMENT PROPERTIES INCOME REIT USD.01 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

3,500.000 1.000000 NHHZ Local 22.644000 0.00 52.50 0.00 79,306.50
Base 22.644000 0.00 52.50 0.00 79,306.50

24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012
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800.000 1.000000 NHHZ Local 23.475000 0.00 12.00 0.00 18,792.00
Base 23.475000 0.00 12.00 0.00 18,792.00

38376A103 Total

5,300.000 Local 0.00 64.50 0.00 120,286.60
Base 0.00 64.50 0.00 120,286.60

384313102 GRAFTECH INTERNATIONAL LTD COMMON STOCK USD.0117 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0322 Oct 2012

4,550.000 1.000000 NHDX Local 10.169200 0.00 136.50 0.00 46,406.36
Base 10.169200 0.00 136.50 0.00 46,406.36

18 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0323 Oct 2012

77.000 1.000000 NHDX Local 10.298000 0.00 2.31 0.00 795.26
Base 10.298000 0.00 2.31 0.00 795.26

22 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0325 Oct 2012

4,750.000 1.000000 NHDX Local 10.189300 0.00 142.50 0.00 48,541.68
Base 10.189300 0.00 142.50 0.00 48,541.68

23 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0326 Oct 2012

12,773.000 1.000000 NHDX Local 9.766000 0.00 383.19 0.00 125,124.31
Base 9.766000 0.00 383.19 0.00 125,124.31

384313102 GRAFTECH INTERNATIONAL LTD COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,518.000 1.000000 NHDU Local 10.622900 0.00 7.59 0.00 16,133.15
Base 10.622900 0.00 7.59 0.00 16,133.15

384313102 GRAFTECH INTERNATIONAL LTD COMMON STOCK USD.0104 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0207 Dec 2012

81,402.000 1.000000 NHDY Local 9.264200 0.00 1,628.04 0.00 755,752.45
Base 9.264200 0.00 1,628.04 0.00 755,752.45

06 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0211 Dec 2012

30,300.000 1.000000 NHDY Local 9.444000 0.00 606.00 0.00 286,759.20
Base 9.444000 0.00 606.00 0.00 286,759.20

07 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0212 Dec 2012

16,870.000 1.000000 NHDY Local 9.504300 0.00 337.40 0.00 160,674.94
Base 9.504300 0.00 337.40 0.00 160,674.94
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384313102 GRAFTECH INTERNATIONAL LTD COMMON STOCK USD.0110 Dec 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0313 Dec 2012

550.000 1.000000 NHDX Local 8.780000 0.00 16.50 0.00 4,845.50
Base 8.780000 0.00 16.50 0.00 4,845.50

10 Dec 2012 LIQUIDNETINC USD/DTC 0.0113 Dec 2012

30,550.000 1.000000 NHDX Local 8.892300 0.00 305.50 0.00 271,965.27
Base 8.892300 0.00 305.50 0.00 271,965.27

384313102 GRAFTECH INTERNATIONAL LTD COMMON STOCK USD.0117 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0220 Dec 2012

11,920.000 1.000000 NHDY Local 8.503900 0.00 238.40 0.00 101,604.89
Base 8.503900 0.00 238.40 0.00 101,604.89

384313102 GRAFTECH INTERNATIONAL LTD COMMON STOCK USD.0128 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

8,730.000 1.000000 NHDU Local 9.156200 0.00 43.65 0.00 79,977.28
Base 9.156200 0.00 43.65 0.00 79,977.28

384313102 Total

203,990.000 Local 0.00 3,847.58 0.00 1,898,580.29
Base 0.00 3,847.58 0.00 1,898,580.29

384802104 WW GRAINGER INC COMMON STOCK USD.5 16 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

200.000 1.000000 NHIM Local 206.006000 0.00 3.00 0.00 41,204.20
Base 206.006000 0.00 3.00 0.00 41,204.20

387328107 GRANITE CONSTRUCTION INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 34.045000 0.00 3.00 0.00 6,812.00
Base 34.045000 0.00 3.00 0.00 6,812.00

387328107 GRANITE CONSTRUCTION INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHHZ Local 33.968300 0.00 4.50 0.00 10,194.99
Base 33.968300 0.00 4.50 0.00 10,194.99

387328107 Total

500.000 Local 0.00 7.50 0.00 17,006.99
Base 0.00 7.50 0.00 17,006.99

388689101 GRAPHIC PACKAGING HOLDING CO COMMON STOCK USD.0110 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0115 Oct 2012
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1,500.000 1.000000 NHIH Local 5.806000 0.00 15.00 0.00 8,724.00
Base 5.806000 0.00 15.00 0.00 8,724.00

388689101 GRAPHIC PACKAGING HOLDING CO COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

2,900.000 1.000000 NHHZ Local 6.268500 0.00 43.50 0.00 18,222.15
Base 6.268500 0.00 43.50 0.00 18,222.15

388689101 Total

4,400.000 Local 0.00 58.50 0.00 26,946.15
Base 0.00 58.50 0.00 26,946.15

390607109 GREAT LAKES DREDGE + DOCK CO COMMON STOCK USD. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0103 Dec 2012

1,000.000 1.000000 NHIH Local 8.602000 0.00 10.00 0.00 8,612.00
Base 8.602000 0.00 10.00 0.00 8,612.00

390905107 GREAT SOUTHERN BANCORP INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

300.000 1.000000 NHIH Local 25.260000 0.00 4.05 0.00 7,582.05
Base 25.260000 0.00 4.05 0.00 7,582.05

39153L106 GREATBATCH INC COMMON STOCK USD. 10 Oct 2012 INTERNAL SWAP DVP USD/DTC15 Oct 2012

400.000 1.000000 NHIH Local 23.680000 0.00 0.00 0.00 9,472.00
Base 23.680000 0.00 0.00 0.00 9,472.00

39304D102 GREEN DOT CORP CLASS A COMMON STOCK USD. 04 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0310 Oct 2012

800.000 1.000000 NHDX Local 12.580400 0.00 24.00 0.00 10,088.32
Base 12.580400 0.00 24.00 0.00 10,088.32

09 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0312 Oct 2012

42,700.000 1.000000 NHDX Local 10.014300 0.00 1,281.00 0.00 428,891.61
Base 10.014300 0.00 1,281.00 0.00 428,891.61

39304D102 Total

43,500.000 Local 0.00 1,305.00 0.00 438,979.93
Base 0.00 1,305.00 0.00 438,979.93

393122106 GREEN MOUNTAIN COFFEE ROASTE COMMON STOCK USD.1 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

2,200.000 1.000000 NHDZ Local 24.187100 0.00 44.00 0.00 53,255.62
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Base 24.187100 0.00 44.00 0.00 53,255.62

393657101 GREENBRIER COMPANIES INC COMMON STOCK NPV 23 Oct 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0326 Oct 2012

8,400.000 1.000000 NHDX Local 17.132300 0.00 252.00 0.00 144,163.32
Base 17.132300 0.00 252.00 0.00 144,163.32

24 Oct 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0329 Oct 2012

5,000.000 1.000000 NHDX Local 17.122100 0.00 150.00 0.00 85,760.50
Base 17.122100 0.00 150.00 0.00 85,760.50

393657101 Total

13,400.000 Local 0.00 402.00 0.00 229,923.82
Base 0.00 402.00 0.00 229,923.82

398905109 GROUP 1 AUTOMOTIVE INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHHZ Local 61.908800 0.00 4.50 0.00 18,577.14
Base 61.908800 0.00 4.50 0.00 18,577.14

398905109 GROUP 1 AUTOMOTIVE INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

100.000 1.000000 NHIH Local 61.510000 0.00 0.00 0.00 6,151.00
Base 61.510000 0.00 0.00 0.00 6,151.00

398905109 Total

400.000 Local 0.00 4.50 0.00 24,728.14
Base 0.00 4.50 0.00 24,728.14

400516209 GTECH CORP SR PFD EXCH SER A 04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH USD/NYC04 Dec 2012

701.000 1.000000 NHFN Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

40052B108 GTX INC COMMON STOCK USD. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

1,500.000 1.000000 NHIH Local 4.391300 0.00 15.00 0.00 6,601.95
Base 4.391300 0.00 15.00 0.00 6,601.95

401617105 GUESS? INC COMMON STOCK USD.0113 Dec 2012 KEYBANC CAPITAL MARKETS INC USD/DTC 0.0318 Dec 2012

10,200.000 1.000000 NHDX Local 24.419400 0.00 306.00 0.00 249,383.88
Base 24.419400 0.00 306.00 0.00 249,383.88
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14 Dec 2012 KEYBANC CAPITAL MARKETS INC USD/DTC 0.0319 Dec 2012

3,400.000 1.000000 NHDX Local 24.415500 0.00 102.00 0.00 83,114.70
Base 24.415500 0.00 102.00 0.00 83,114.70

17 Dec 2012 KEYBANC CAPITAL MARKETS INC USD/DTC 0.0320 Dec 2012

1,500.000 1.000000 NHDX Local 24.595500 0.00 45.00 0.00 36,938.25
Base 24.595500 0.00 45.00 0.00 36,938.25

21 Dec 2012 KEYBANC CAPITAL MARKETS INC USD/DTC 0.0327 Dec 2012

3,350.000 1.000000 NHDX Local 24.816800 0.00 100.50 0.00 83,236.78
Base 24.816800 0.00 100.50 0.00 83,236.78

401617105 Total

18,450.000 Local 0.00 553.50 0.00 452,673.61
Base 0.00 553.50 0.00 452,673.61

40171V100 GUIDEWIRE SOFTWARE INC COMMON STOCK USD. 20 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0326 Nov 2012

63,821.000 1.000000 NHDZ Local 30.150000 0.00 1,914.63 0.00 1,926,117.78
Base 30.150000 0.00 1,914.63 0.00 1,926,117.78

20 Nov 2012 LIQUIDNETINC USD/DTC 0.0226 Nov 2012

8,079.000 1.000000 NHDZ Local 30.158400 0.00 161.58 0.00 243,811.29
Base 30.158400 0.00 161.58 0.00 243,811.29

06 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0111 Dec 2012

24,496.000 1.000000 NHDZ Local 28.711400 0.00 244.96 0.00 703,559.41
Base 28.711400 0.00 244.96 0.00 703,559.41

07 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0112 Dec 2012

12,367.000 1.000000 NHDZ Local 29.004000 0.00 123.67 0.00 358,816.14
Base 29.004000 0.00 123.67 0.00 358,816.14

10 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0113 Dec 2012

12,798.000 1.000000 NHDZ Local 29.597900 0.00 127.98 0.00 378,921.90
Base 29.597900 0.00 127.98 0.00 378,921.90

11 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0114 Dec 2012

11,714.000 1.000000 NHDZ Local 30.316700 0.00 117.14 0.00 355,246.96
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Base 30.316700 0.00 117.14 0.00 355,246.96

12 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0117 Dec 2012

6,413.000 1.000000 NHDZ Local 30.615400 0.00 64.13 0.00 196,400.69
Base 30.615400 0.00 64.13 0.00 196,400.69

13 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0218 Dec 2012

8,112.000 1.000000 NHDZ Local 30.890800 0.00 162.24 0.00 250,748.41
Base 30.890800 0.00 162.24 0.00 250,748.41

40171V100 Total

147,800.000 Local 0.00 2,916.33 0.00 4,413,622.58
Base 0.00 2,916.33 0.00 4,413,622.58

402307102 GULF ISLAND FABRICATION INC COMMON STOCK NPV 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

300.000 1.000000 NHIH Local 23.883000 0.00 4.50 0.00 7,169.40
Base 23.883000 0.00 4.50 0.00 7,169.40

402635304 GULFPORT ENERGY CORP COMMON STOCK USD.0115 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Oct 2012

2,183.000 1.000000 NHEX Local 31.250000 0.00 65.49 0.00 68,284.24
Base 31.250000 0.00 65.49 0.00 68,284.24

402635304 GULFPORT ENERGY CORP COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

500.000 1.000000 NHHZ Local 31.726500 0.00 7.50 0.00 15,870.75
Base 31.726500 0.00 7.50 0.00 15,870.75

402635304 Total

2,683.000 Local 0.00 72.99 0.00 84,154.99
Base 0.00 72.99 0.00 84,154.99

404030108 H+E EQUIPMENT SERVICES INC COMMON STOCK USD.0117 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0222 Oct 2012

3,470.000 1.000000 NHHO Local 14.803500 0.00 69.40 0.00 51,437.55
Base 14.803500 0.00 69.40 0.00 51,437.55

18 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0423 Oct 2012

9,310.000 1.000000 NHHO Local 15.059800 0.00 325.85 0.00 140,532.59
Base 15.059800 0.00 325.85 0.00 140,532.59
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19 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0424 Oct 2012

4,240.000 1.000000 NHHO Local 15.153100 0.00 148.40 0.00 64,397.54
Base 15.153100 0.00 148.40 0.00 64,397.54

23 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0226 Oct 2012

850.000 1.000000 NHHO Local 14.202300 0.00 17.00 0.00 12,088.96
Base 14.202300 0.00 17.00 0.00 12,088.96

02 Nov 2012 SEI FINANCIAL SER CO USD/DTC 0.0407 Nov 2012

2,700.000 1.000000 NHHO Local 15.537500 0.00 94.50 0.00 42,045.75
Base 15.537500 0.00 94.50 0.00 42,045.75

05 Nov 2012 SEI FINANCIAL SER CO USD/DTC 0.0408 Nov 2012

2,170.000 1.000000 NHHO Local 15.690600 0.00 75.95 0.00 34,124.55
Base 15.690600 0.00 75.95 0.00 34,124.55

06 Nov 2012 SEI FINANCIAL SER CO USD/DTC 0.0409 Nov 2012

2,080.000 1.000000 NHHO Local 15.822400 0.00 72.80 0.00 32,983.39
Base 15.822400 0.00 72.80 0.00 32,983.39

07 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0413 Nov 2012

1,170.000 1.000000 NHHO Local 15.627700 0.00 40.95 0.00 18,325.36
Base 15.627700 0.00 40.95 0.00 18,325.36

08 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0414 Nov 2012

1,430.000 1.000000 NHHO Local 15.594400 0.00 50.05 0.00 22,350.04
Base 15.594400 0.00 50.05 0.00 22,350.04

404030108 H+E EQUIPMENT SERVICES INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

500.000 1.000000 NHIH Local 15.520000 0.00 0.00 0.00 7,760.00
Base 15.520000 0.00 0.00 0.00 7,760.00

404030108 Total

27,920.000 Local 0.00 894.90 0.00 426,045.73
Base 0.00 894.90 0.00 426,045.73

40414L109 HCP INC REIT USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

190.000 1.000000 NHHY Local 45.450000 0.00 2.85 0.00 8,638.35
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Base 45.450000 0.00 2.85 0.00 8,638.35

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

1,300.000 1.000000 NHHY Local 44.440000 0.00 19.50 0.00 57,791.50
Base 44.440000 0.00 19.50 0.00 57,791.50

40414L109 HCP INC REIT USD1. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,300.000 1.000000 NHDM Local 45.080000 0.00 19.50 0.00 58,623.50
Base 45.080000 0.00 19.50 0.00 58,623.50

40414L109 Total

2,790.000 Local 0.00 41.85 0.00 125,053.35
Base 0.00 41.85 0.00 125,053.35

404251100 HNI CORP COMMON STOCK USD1. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 29.762500 0.00 3.00 0.00 5,955.50
Base 29.762500 0.00 3.00 0.00 5,955.50

40425J101 HMS HOLDINGS CORP COMMON STOCK USD.0104 Oct 2012 UBS SECURITIES LLC USD/DTC 0.0310 Oct 2012

11,286.000 1.000000 NHDZ Local 28.077300 0.00 338.58 0.00 317,218.99
Base 28.077300 0.00 338.58 0.00 317,218.99

04 Oct 2012 LIQUIDNETINC USD/DTC 0.0210 Oct 2012

69,614.000 1.000000 NHDZ Local 28.088900 0.00 1,392.28 0.00 1,956,772.96
Base 28.088900 0.00 1,392.28 0.00 1,956,772.96

40425J101 HMS HOLDINGS CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,277.000 1.000000 NHDU Local 22.290600 0.00 6.39 0.00 28,471.49
Base 22.290600 0.00 6.39 0.00 28,471.49

40425J101 HMS HOLDINGS CORP COMMON STOCK USD.0106 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0109 Nov 2012

47,601.000 1.000000 NHDZ Local 22.931300 0.00 476.01 0.00 1,092,028.82
Base 22.931300 0.00 476.01 0.00 1,092,028.82

07 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0113 Nov 2012

16,035.000 1.000000 NHDZ Local 23.986500 0.00 160.35 0.00 384,783.88
Base 23.986500 0.00 160.35 0.00 384,783.88
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08 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0114 Nov 2012

7,177.000 1.000000 NHDZ Local 23.965400 0.00 71.77 0.00 172,071.45
Base 23.965400 0.00 71.77 0.00 172,071.45

09 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0115 Nov 2012

2,408.000 1.000000 NHDZ Local 23.957700 0.00 24.08 0.00 57,714.22
Base 23.957700 0.00 24.08 0.00 57,714.22

14 Nov 2012 LIQUIDNETINC USD/DTC 0.0219 Nov 2012

3,574.000 1.000000 NHDZ Local 23.930000 0.00 71.48 0.00 85,597.30
Base 23.930000 0.00 71.48 0.00 85,597.30

14 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0119 Nov 2012

22,647.000 1.000000 NHDZ Local 23.813000 0.00 226.47 0.00 539,519.48
Base 23.813000 0.00 226.47 0.00 539,519.48

15 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0220 Nov 2012

358.000 1.000000 NHDZ Local 23.577900 0.00 7.16 0.00 8,448.05
Base 23.577900 0.00 7.16 0.00 8,448.05

40425J101 HMS HOLDINGS CORP COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 26.121700 0.00 4.50 0.00 7,841.01
Base 26.121700 0.00 4.50 0.00 7,841.01

40425J101 Total

182,277.000 Local 0.00 2,779.07 0.00 4,650,467.65
Base 0.00 2,779.07 0.00 4,650,467.65

405024100 HAEMONETICS CORP/MASS COMMON STOCK USD.0110 Oct 2012 INTERNAL SWAP DVP USD/DTC15 Oct 2012

100.000 1.000000 NHIH Local 79.890000 0.00 0.00 0.00 7,989.00
Base 79.890000 0.00 0.00 0.00 7,989.00

28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

200.000 1.000000 NHIH Local 40.240000 0.00 2.70 0.00 8,050.70
Base 40.240000 0.00 2.70 0.00 8,050.70
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405024100 Total

300.000 Local 0.00 2.70 0.00 16,039.70
Base 0.00 2.70 0.00 16,039.70

40537Q209 HALCON RESOURCES CORP COMMON STOCK USD. 08 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0314 Nov 2012

5,600.000 1.000000 NHHO Local 5.619100 0.00 140.00 0.00 31,606.96
Base 5.619100 0.00 140.00 0.00 31,606.96

406216101 HALLIBURTON CO COMMON STOCK USD2.504 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

330.000 1.000000 NHHY Local 33.883000 0.00 4.95 0.00 11,186.34
Base 33.883000 0.00 4.95 0.00 11,186.34

40624Q203 HALLMARK FINL SERVICES INC COMMON STOCK USD.1807 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0112 Dec 2012

1,600.000 1.000000 NHIH Local 8.396700 0.00 16.00 0.00 13,450.72
Base 8.396700 0.00 16.00 0.00 13,450.72

410120109 HANCOCK HOLDING CO COMMON STOCK USD3. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

600.000 1.000000 NHHZ Local 30.318300 0.00 9.00 0.00 18,199.98
Base 30.318300 0.00 9.00 0.00 18,199.98

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

300.000 1.000000 NHHZ Local 31.260000 0.00 4.50 0.00 9,382.50
Base 31.260000 0.00 4.50 0.00 9,382.50

410120109 HANCOCK HOLDING CO COMMON STOCK USD3. 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

400.000 1.000000 NHIH Local 31.449600 0.00 6.00 0.00 12,585.84
Base 31.449600 0.00 6.00 0.00 12,585.84

410120109 HANCOCK HOLDING CO COMMON STOCK USD3. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 31.870000 0.00 9.00 0.00 19,131.00
Base 31.870000 0.00 9.00 0.00 19,131.00

410120109 Total

1,900.000 Local 0.00 28.50 0.00 59,299.32
Base 0.00 28.50 0.00 59,299.32

410315105 HANDY + HARMAN LTD COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012
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1,300.000 1.000000 NHHZ Local 14.570500 0.00 19.50 0.00 18,961.15
Base 14.570500 0.00 19.50 0.00 18,961.15

41043F208 HANGER INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

300.000 1.000000 NHIH Local 26.100000 0.00 0.00 0.00 7,830.00
Base 26.100000 0.00 0.00 0.00 7,830.00

41043F208 HANGER INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

700.000 1.000000 NHHZ Local 27.375900 0.00 10.50 0.00 19,173.63
Base 27.375900 0.00 10.50 0.00 19,173.63

41043F208 Total

1,000.000 Local 0.00 10.50 0.00 27,003.63
Base 0.00 10.50 0.00 27,003.63

410495204 HANMI FINANCIAL CORPORATION COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

600.000 1.000000 NHIH Local 12.320000 0.00 0.00 0.00 7,392.00
Base 12.320000 0.00 0.00 0.00 7,392.00

410867105 HANOVER INSURANCE GROUP INC/ COMMON STOCK USD.0118 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0323 Oct 2012

1,258.000 1.000000 NHEX Local 39.499900 0.00 37.74 0.00 49,728.61
Base 39.499900 0.00 37.74 0.00 49,728.61

411307101 HANSEN MEDICAL INC COMMON STOCK USD. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

2,000.000 1.000000 NHIH Local 2.003500 0.00 20.00 0.00 4,027.00
Base 2.003500 0.00 20.00 0.00 4,027.00

412822108 HARLEY DAVIDSON INC COMMON STOCK USD.0119 Oct 2012 RBC CAPITAL MARKETS USD/DTC 0.0324 Oct 2012

46,000.000 1.000000 NHDZ Local 44.206500 0.00 1,380.00 0.00 2,034,879.00
Base 44.206500 0.00 1,380.00 0.00 2,034,879.00

31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

3,200.000 1.000000 NHDZ Local 46.572600 0.00 64.00 0.00 149,096.32
Base 46.572600 0.00 64.00 0.00 149,096.32

412822108 HARLEY DAVIDSON INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,100.000 1.000000 NHIM Local 46.445000 0.00 16.50 0.00 51,106.00
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Base 46.445000 0.00 16.50 0.00 51,106.00

412822108 Total

50,300.000 Local 0.00 1,460.50 0.00 2,235,081.32
Base 0.00 1,460.50 0.00 2,235,081.32

413086109 HARMAN INTERNATIONAL COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,300.000 1.000000 NHDZ Local 41.973800 0.00 26.00 0.00 54,591.94
Base 41.973800 0.00 26.00 0.00 54,591.94

413086109 HARMAN INTERNATIONAL COMMON STOCK USD.0120 Nov 2012 CAPITAL INSTITUTIONAL SVCS INC EQUI USD/DTC 0.0226 Nov 2012

950.000 1.000000 NHDX Local 38.417300 0.00 14.25 0.00 36,510.69
Base 38.417300 0.00 14.25 0.00 36,510.69

21 Nov 2012 CAPITAL INSTITUTIONAL SVCS INC EQUI USD/DTC 0.0227 Nov 2012

1,300.000 1.000000 NHDX Local 38.459500 0.00 19.50 0.00 50,016.85
Base 38.459500 0.00 19.50 0.00 50,016.85

26 Nov 2012 CAPITAL INSTITUTIONAL SVCS INC EQUI USD/DTC 0.0229 Nov 2012

250.000 1.000000 NHDX Local 38.585400 0.00 3.75 0.00 9,650.10
Base 38.585400 0.00 3.75 0.00 9,650.10

27 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.0230 Nov 2012

2,050.000 1.000000 NHDX Local 38.501500 0.00 41.00 0.00 78,969.08
Base 38.501500 0.00 41.00 0.00 78,969.08

28 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.0203 Dec 2012

5,200.000 1.000000 NHDX Local 38.347800 0.00 104.00 0.00 199,512.56
Base 38.347800 0.00 104.00 0.00 199,512.56

29 Nov 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0304 Dec 2012

650.000 1.000000 NHDX Local 38.915900 0.00 19.50 0.00 25,314.84
Base 38.915900 0.00 19.50 0.00 25,314.84

12 Dec 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0217 Dec 2012

2,900.000 1.000000 NHDX Local 41.745100 0.00 58.00 0.00 121,118.79
Base 41.745100 0.00 58.00 0.00 121,118.79

13 Dec 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0218 Dec 2012
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2,700.000 1.000000 NHDX Local 41.769000 0.00 54.00 0.00 112,830.30
Base 41.769000 0.00 54.00 0.00 112,830.30

413086109 Total

17,300.000 Local 0.00 340.00 0.00 688,515.15
Base 0.00 340.00 0.00 688,515.15

414585109 HARRIS TEETER SUPERMARKETS I COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 38.422500 0.00 3.00 0.00 7,687.50
Base 38.422500 0.00 3.00 0.00 7,687.50

41754V103 HARVEST NATURAL RESOURCES IN COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,400.000 1.000000 NHHZ Local 8.889300 0.00 21.00 0.00 12,466.02
Base 8.889300 0.00 21.00 0.00 12,466.02

419596101 HAVERTY FURNITURE COMMON STOCK USD1. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

400.000 1.000000 NHIH Local 17.192000 0.00 6.00 0.00 6,882.80
Base 17.192000 0.00 6.00 0.00 6,882.80

419879101 HAWAIIAN HOLDINGS INC COMMON STOCK USD.0107 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0112 Dec 2012

2,100.000 1.000000 NHIH Local 6.244000 0.00 21.00 0.00 13,133.40
Base 6.244000 0.00 21.00 0.00 13,133.40

420261109 HAWKINS INC COMMON STOCK USD.0513 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

200.000 1.000000 NHIH Local 40.492500 0.00 3.00 0.00 8,101.50
Base 40.492500 0.00 3.00 0.00 8,101.50

421924309 HEALTHSOUTH CORP COMMON STOCK USD.0125 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0330 Oct 2012

39,318.000 1.000000 NHDZ Local 22.560600 0.00 1,179.54 0.00 888,217.21
Base 22.560600 0.00 1,179.54 0.00 888,217.21

26 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0331 Oct 2012

36,782.000 1.000000 NHDZ Local 22.855300 0.00 1,103.46 0.00 841,767.10
Base 22.855300 0.00 1,103.46 0.00 841,767.10

421924309 HEALTHSOUTH CORP COMMON STOCK USD.0124 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHIH Local 21.065000 0.00 4.50 0.00 6,324.00
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Base 21.065000 0.00 4.50 0.00 6,324.00

421924309 Total

76,400.000 Local 0.00 2,287.50 0.00 1,736,308.31
Base 0.00 2,287.50 0.00 1,736,308.31

421946104 HEALTHCARE REALTY TRUST INC REIT USD.01 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

1,600.000 1.000000 NHIH Local 23.488100 0.00 0.00 0.00 37,580.96
Base 23.488100 0.00 0.00 0.00 37,580.96

421946104 HEALTHCARE REALTY TRUST INC REIT USD.01 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

4,800.000 1.000000 NHHZ Local 23.369900 0.00 72.00 0.00 112,247.52
Base 23.369900 0.00 72.00 0.00 112,247.52

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

700.000 1.000000 NHHZ Local 23.587100 0.00 10.50 0.00 16,521.47
Base 23.587100 0.00 10.50 0.00 16,521.47

421946104 HEALTHCARE REALTY TRUST INC REIT USD.01 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

400.000 1.000000 NHIH Local 23.867500 0.00 5.40 0.00 9,552.40
Base 23.867500 0.00 5.40 0.00 9,552.40

421946104 Total

7,500.000 Local 0.00 87.90 0.00 175,902.35
Base 0.00 87.90 0.00 175,902.35

42210P102 HEADWATERS INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

1,000.000 1.000000 NHIH Local 7.820000 0.00 0.00 0.00 7,820.00
Base 7.820000 0.00 0.00 0.00 7,820.00

42217K106 HEALTH CARE REIT INC REIT USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,790.000 1.000000 NHHY Local 59.725800 0.00 26.85 0.00 106,936.03
Base 59.725800 0.00 26.85 0.00 106,936.03

42217K106 HEALTH CARE REIT INC REIT USD1. 10 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

1,700.000 1.000000 NHDM Local 59.542900 0.00 25.50 0.00 101,248.43
Base 59.542900 0.00 25.50 0.00 101,248.43
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42217K106 Total

3,490.000 Local 0.00 52.35 0.00 208,184.46
Base 0.00 52.35 0.00 208,184.46

42235N108 HEARTLAND PAYMENT SYSTEMS IN COMMON STOCK USD. 02 Oct 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0405 Oct 2012

2,970.000 1.000000 NHHO Local 32.656700 0.00 103.95 0.00 97,094.35
Base 32.656700 0.00 103.95 0.00 97,094.35

422368100 HEARTWARE INTERNATIONAL INC COMMON STOCK 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 82.155000 0.00 1.50 0.00 8,217.00
Base 82.155000 0.00 1.50 0.00 8,217.00

422680108 HECKMANN CORP COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

4,700.000 1.000000 NHHZ Local 3.977400 0.00 70.50 0.00 18,764.28
Base 3.977400 0.00 70.50 0.00 18,764.28

422704106 HECLA MINING CO COMMON STOCK USD.2524 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

2,200.000 1.000000 NHHZ Local 5.636000 0.00 33.00 0.00 12,432.20
Base 5.636000 0.00 33.00 0.00 12,432.20

422806109 HEICO CORP COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHIH Local 38.162500 0.00 3.00 0.00 7,635.50
Base 38.162500 0.00 3.00 0.00 7,635.50

24 Dec 2012 INTERNAL SWAP DVP USD/DTC28 Dec 2012

100.000 1.000000 NHIH Local 44.390000 0.00 0.00 0.00 4,439.00
Base 44.390000 0.00 0.00 0.00 4,439.00

422806109 Total

300.000 Local 0.00 3.00 0.00 12,074.50
Base 0.00 3.00 0.00 12,074.50

423074103 HJ HEINZ CO COMMON STOCK USD.2527 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

500.000 1.000000 NHDM Local 57.860000 0.00 7.50 0.00 28,937.50
Base 57.860000 0.00 7.50 0.00 28,937.50
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423074103 HJ HEINZ CO COMMON STOCK USD.2504 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

800.000 1.000000 NHIM Local 58.302500 0.00 12.00 0.00 46,654.00
Base 58.302500 0.00 12.00 0.00 46,654.00

423074103 Total

1,300.000 Local 0.00 19.50 0.00 75,591.50
Base 0.00 19.50 0.00 75,591.50

42330P107 HELIX ENERGY SOLUTIONS GROUP COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 19.710000 0.00 4.50 0.00 5,917.50
Base 19.710000 0.00 4.50 0.00 5,917.50

423452101 HELMERICH + PAYNE COMMON STOCK USD.1 22 Oct 2012 LIQUIDNETINC USD/DTC 0.0225 Oct 2012

9,896.000 1.000000 NHDZ Local 49.917800 0.00 197.92 0.00 494,184.47
Base 49.917800 0.00 197.92 0.00 494,184.47

23 Oct 2012 LIQUIDNETINC USD/DTC 0.0226 Oct 2012

33,404.000 1.000000 NHDZ Local 48.975100 0.00 668.08 0.00 1,636,632.32
Base 48.975100 0.00 668.08 0.00 1,636,632.32

31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

500.000 1.000000 NHDZ Local 48.061200 0.00 10.00 0.00 24,040.60
Base 48.061200 0.00 10.00 0.00 24,040.60

05 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0110 Dec 2012

28,411.000 1.000000 NHDZ Local 54.642100 0.00 284.11 0.00 1,552,720.81
Base 54.642100 0.00 284.11 0.00 1,552,720.81

06 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0111 Dec 2012

13,389.000 1.000000 NHDZ Local 55.534100 0.00 133.89 0.00 743,679.95
Base 55.534100 0.00 133.89 0.00 743,679.95

423452101 Total

85,600.000 Local 0.00 1,294.00 0.00 4,451,258.15
Base 0.00 1,294.00 0.00 4,451,258.15

426281101 JACK HENRY + ASSOCIATES INC COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

Prepared by State StreetPage 413



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

829.000 1.000000 NHDU Local 38.607000 0.00 4.15 0.00 32,009.35
Base 38.607000 0.00 4.15 0.00 32,009.35

427093109 HERCULES OFFSHORE INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,000.000 1.000000 NHHZ Local 6.037800 0.00 45.00 0.00 18,158.40
Base 6.037800 0.00 45.00 0.00 18,158.40

427096508 HERCULES TECHNOLOGY GROWTH COMMON STOCK USD. 19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

900.000 1.000000 NHIH Local 10.584000 0.00 13.50 0.00 9,539.10
Base 10.584000 0.00 13.50 0.00 9,539.10

427096508 HERCULES TECHNOLOGY GROWTH COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,300.000 1.000000 NHHZ Local 10.666900 0.00 19.50 0.00 13,886.47
Base 10.666900 0.00 19.50 0.00 13,886.47

21 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC29 Nov 2012

710.926 1.000000 NHHZ Local 10.129999 0.00 0.00 0.00 7,201.68
Base 10.129999 0.00 0.00 0.00 7,201.68

427096508 HERCULES TECHNOLOGY GROWTH COMMON STOCK USD. 21 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC29 Nov 2012

199.439 1.000000 NHIH Local 10.130014 0.00 0.00 0.00 2,020.32
Base 10.130014 0.00 0.00 0.00 2,020.32

427096508 Total

3,110.365 Local 0.00 33.00 0.00 32,647.57
Base 0.00 33.00 0.00 32,647.57

427866108 HERSHEY CO/THE COMMON STOCK USD1. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

700.000 1.000000 NHIM Local 72.408800 0.00 10.50 0.00 50,696.66
Base 72.408800 0.00 10.50 0.00 50,696.66

42809H107 HESS CORP COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

160.000 1.000000 NHHY Local 53.790000 0.00 2.40 0.00 8,608.80
Base 53.790000 0.00 2.40 0.00 8,608.80

428236103 HEWLETT PACKARD CO COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,100.000 1.000000 NHDM Local 12.380000 0.00 31.50 0.00 26,029.50
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Base 12.380000 0.00 31.50 0.00 26,029.50

428291108 HEXCEL CORP COMMON STOCK USD.0115 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Oct 2012

1,367.000 1.000000 NHEX Local 25.249400 0.00 41.01 0.00 34,556.94
Base 25.249400 0.00 41.01 0.00 34,556.94

428291108 HEXCEL CORP COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 26.809200 0.00 4.50 0.00 8,047.26
Base 26.809200 0.00 4.50 0.00 8,047.26

428291108 Total

1,667.000 Local 0.00 45.51 0.00 42,604.20
Base 0.00 45.51 0.00 42,604.20

42840B101 HI TECH PHARMACAL CO INC COMMON STOCK USD.0107 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

400.000 1.000000 NHIH Local 35.460200 0.00 6.00 0.00 14,190.08
Base 35.460200 0.00 6.00 0.00 14,190.08

431284108 HIGHWOODS PROPERTIES INC REIT USD.01 12 Nov 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0415 Nov 2012

1,020.000 1.000000 NHHO Local 32.349000 0.00 35.70 0.00 33,031.68
Base 32.349000 0.00 35.70 0.00 33,031.68

431284108 HIGHWOODS PROPERTIES INC REIT USD.01 13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

200.000 1.000000 NHIH Local 32.190000 0.00 0.00 0.00 6,438.00
Base 32.190000 0.00 0.00 0.00 6,438.00

21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

800.000 1.000000 NHIH Local 33.476100 0.00 0.00 0.00 26,780.88
Base 33.476100 0.00 0.00 0.00 26,780.88

431284108 HIGHWOODS PROPERTIES INC REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 33.388300 0.00 9.00 0.00 20,041.98
Base 33.388300 0.00 9.00 0.00 20,041.98

431284108 Total

2,620.000 Local 0.00 44.70 0.00 86,292.54
Base 0.00 44.70 0.00 86,292.54
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431475102 HILL ROM HOLDINGS INC COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

707.000 1.000000 NHDU Local 27.904600 0.00 3.54 0.00 19,732.09
Base 27.904600 0.00 3.54 0.00 19,732.09

431571108 HILLENBRAND INC COMMON STOCK NPV 18 Oct 2012 DAVENPORT& CO. OF VIRGINIA, INC. USD/DTC 0.0323 Oct 2012

7,472.000 1.000000 NHEX Local 20.926100 0.00 224.16 0.00 156,583.98
Base 20.926100 0.00 224.16 0.00 156,583.98

19 Oct 2012 DAVENPORT& CO. OF VIRGINIA, INC. USD/DTC 0.0324 Oct 2012

7,174.000 1.000000 NHEX Local 20.815300 0.00 215.22 0.00 149,544.18
Base 20.815300 0.00 215.22 0.00 149,544.18

19 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0324 Oct 2012

2,907.000 1.000000 NHEX Local 20.717400 0.00 87.21 0.00 60,312.69
Base 20.717400 0.00 87.21 0.00 60,312.69

22 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0325 Oct 2012

9,023.000 1.000000 NHEX Local 20.659500 0.00 270.69 0.00 186,681.36
Base 20.659500 0.00 270.69 0.00 186,681.36

22 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0325 Oct 2012

2,367.000 1.000000 NHEX Local 20.650000 0.00 71.01 0.00 48,949.56
Base 20.650000 0.00 71.01 0.00 48,949.56

23 Oct 2012 DAVENPORT& CO. OF VIRGINIA, INC. USD/DTC 0.0326 Oct 2012

9,893.000 1.000000 NHEX Local 20.663100 0.00 296.79 0.00 204,716.84
Base 20.663100 0.00 296.79 0.00 204,716.84

31 Oct 2012 DAVENPORT& CO. OF VIRGINIA, INC. USD/DTC 0.0405 Nov 2012

6,071.000 1.000000 NHEX Local 20.413900 0.00 242.84 0.00 124,175.63
Base 20.413900 0.00 242.84 0.00 124,175.63

01 Nov 2012 DAVENPORT& CO. OF VIRGINIA, INC. USD/DTC 0.0406 Nov 2012

4,834.000 1.000000 NHEX Local 20.540600 0.00 193.36 0.00 99,486.62
Base 20.540600 0.00 193.36 0.00 99,486.62

05 Nov 2012 VANDHAM SECURITIES CORP USD/DTC 0.0308 Nov 2012
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4,480.000 1.000000 NHEX Local 20.426900 0.00 134.40 0.00 91,646.91
Base 20.426900 0.00 134.40 0.00 91,646.91

14 Dec 2012 DAVENPORT& CO. OF VIRGINIA, INC. USD/DTC 0.0419 Dec 2012

354.000 1.000000 NHEX Local 21.766100 0.00 14.16 0.00 7,719.36
Base 21.766100 0.00 14.16 0.00 7,719.36

18 Dec 2012 DAVENPORT& CO. OF VIRGINIA, INC. USD/DTC 0.0421 Dec 2012

1,668.000 1.000000 NHEX Local 22.656400 0.00 66.72 0.00 37,857.60
Base 22.656400 0.00 66.72 0.00 37,857.60

431571108 Total

56,243.000 Local 0.00 1,816.56 0.00 1,167,674.73
Base 0.00 1,816.56 0.00 1,167,674.73

432748101 HILLTOP HOLDINGS INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

500.000 1.000000 NHIH Local 14.450000 0.00 0.00 0.00 7,225.00
Base 14.450000 0.00 0.00 0.00 7,225.00

43365Y104 HITTITE MICROWAVE CORP COMMON STOCK USD.0113 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

100.000 1.000000 NHIH Local 61.140000 0.00 0.00 0.00 6,114.00
Base 61.140000 0.00 0.00 0.00 6,114.00

436440101 HOLOGIC INC COMMON STOCK USD.0102 Nov 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.0307 Nov 2012

30,909.000 1.000000 NHIB Local 21.088100 0.00 927.27 0.00 652,739.35
Base 21.088100 0.00 927.27 0.00 652,739.35

07 Nov 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0513 Nov 2012

16,165.000 1.000000 NHIB Local 20.420000 0.00 808.25 0.00 330,897.55
Base 20.420000 0.00 808.25 0.00 330,897.55

436440101 Total

47,074.000 Local 0.00 1,735.52 0.00 983,636.90
Base 0.00 1,735.52 0.00 983,636.90

43741E103 HOMEOWNERS CHOICE INC COMMON STOCK NPV 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

700.000 1.000000 NHHZ Local 22.990000 0.00 10.50 0.00 16,103.50
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Base 22.990000 0.00 10.50 0.00 16,103.50

437872104 HOMETRUST BANCSHARES INC COMMON STOCK 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

12,240.000 1.000000 NHHZ Local 13.261700 0.00 183.60 0.00 162,506.81
Base 13.261700 0.00 183.60 0.00 162,506.81

440327104 HORACE MANN EDUCATORS COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHIH Local 18.717000 0.00 4.50 0.00 5,619.60
Base 18.717000 0.00 4.50 0.00 5,619.60

440407104 HORIZON BANCORP INDIANA COMMON STOCK NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

100.000 1.000000 NHHZ Local 18.430000 0.00 1.50 0.00 1,844.50
Base 18.430000 0.00 1.50 0.00 1,844.50

24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 19.532000 0.00 7.50 0.00 9,773.50
Base 19.532000 0.00 7.50 0.00 9,773.50

440407104 Total

600.000 Local 0.00 9.00 0.00 11,618.00
Base 0.00 9.00 0.00 11,618.00

44045A102 HORIZON TECHNOLOGY FINANCE C COMMON STOCK 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

800.000 1.000000 NHHZ Local 16.429900 0.00 12.00 0.00 13,155.92
Base 16.429900 0.00 12.00 0.00 13,155.92

30 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC05 Dec 2012

142.928 1.000000 NHHZ Local 14.190011 0.00 0.00 0.00 2,028.15
Base 14.190011 0.00 0.00 0.00 2,028.15

44045A102 HORIZON TECHNOLOGY FINANCE C COMMON STOCK 30 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC05 Dec 2012

42.336 1.000000 NHIH Local 14.190051 0.00 0.00 0.00 600.75
Base 14.190051 0.00 0.00 0.00 600.75

44045A102 Total

985.264 Local 0.00 12.00 0.00 15,784.82
Base 0.00 12.00 0.00 15,784.82
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44047T109 HORIZON PHARMA INC COMMON STOCK 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0111 Oct 2012

4,400.000 1.000000 NHIH Local 3.397500 0.00 44.00 0.00 14,993.00
Base 3.397500 0.00 44.00 0.00 14,993.00

44047T109 HORIZON PHARMA INC COMMON STOCK 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

600.000 1.000000 NHHZ Local 2.870000 0.00 9.00 0.00 1,731.00
Base 2.870000 0.00 9.00 0.00 1,731.00

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

6,500.000 1.000000 NHHZ Local 2.624300 0.00 97.50 0.00 17,155.45
Base 2.624300 0.00 97.50 0.00 17,155.45

44047T109 Total

11,500.000 Local 0.00 150.50 0.00 33,879.45
Base 0.00 150.50 0.00 33,879.45

440694305 HORSEHEAD HOLDING CORP COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Dec 2012

500.000 1.000000 NHIH Local 9.147400 0.00 5.00 0.00 4,578.70
Base 9.147400 0.00 5.00 0.00 4,578.70

44107P104 HOST HOTELS + RESORTS INC REIT USD.01 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,020.000 1.000000 NHHY Local 15.780400 0.00 15.30 0.00 16,111.31
Base 15.780400 0.00 15.30 0.00 16,111.31

44107P104 HOST HOTELS + RESORTS INC REIT USD.01 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,000.000 1.000000 NHDM Local 14.520000 0.00 30.00 0.00 29,070.00
Base 14.520000 0.00 30.00 0.00 29,070.00

44107P104 Total

3,020.000 Local 0.00 45.30 0.00 45,181.31
Base 0.00 45.30 0.00 45,181.31

441339108 HOT TOPIC INC COMMON STOCK NPV 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

700.000 1.000000 NHIH Local 9.882100 0.00 7.00 0.00 6,924.47
Base 9.882100 0.00 7.00 0.00 6,924.47

442487203 HOVNANIAN ENTERPRISES A COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0103 Dec 2012
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1,400.000 1.000000 NHIH Local 5.388600 0.00 14.00 0.00 7,558.04
Base 5.388600 0.00 14.00 0.00 7,558.04

24 Dec 2012 INTERNAL SWAP DVP USD/DTC28 Dec 2012

1,000.000 1.000000 NHIH Local 6.760000 0.00 0.00 0.00 6,760.00
Base 6.760000 0.00 0.00 0.00 6,760.00

442487203 HOVNANIAN ENTERPRISES A COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

4,000.000 1.000000 NHHZ Local 6.841200 0.00 60.00 0.00 27,424.80
Base 6.841200 0.00 60.00 0.00 27,424.80

442487203 Total

6,400.000 Local 0.00 74.00 0.00 41,742.84
Base 0.00 74.00 0.00 41,742.84

443320106 HUB GROUP INC CL A COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

100.000 1.000000 NHIH Local 30.940400 0.00 1.50 0.00 3,095.54
Base 30.940400 0.00 1.50 0.00 3,095.54

24 Oct 2012 INTERNAL SWAP DVP USD/DTC29 Oct 2012

100.000 1.000000 NHIH Local 31.020000 0.00 0.00 0.00 3,102.00
Base 31.020000 0.00 0.00 0.00 3,102.00

443320106 Total

200.000 Local 0.00 1.50 0.00 6,197.54
Base 0.00 1.50 0.00 6,197.54

445658107 HUNT (JB) TRANSPRT SVCS INC COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,500.000 1.000000 NHDZ Local 58.153800 0.00 30.00 0.00 87,260.70
Base 58.153800 0.00 30.00 0.00 87,260.70

448947507 IDT CORP CLASS B COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

900.000 1.000000 NHIH Local 9.404900 0.00 9.00 0.00 8,473.41
Base 9.404900 0.00 9.00 0.00 8,473.41

44915N101 HYPERION THERAPEUTICS INC COMMON STOCK 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,600.000 1.000000 NHHZ Local 10.633500 0.00 24.00 0.00 17,037.60
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Base 10.633500 0.00 24.00 0.00 17,037.60

449172105 HYSTER YALE MATERIALS COMMON STOCK USD.0111 Oct 2012 CONVERSION NON CASH USD/DTC28 Nov 2012

3,183.000 1.000000 NHHZ Local 28.133019 0.00 0.00 0.00 89,547.40
Base 28.133019 0.00 0.00 0.00 89,547.40

449172105 HYSTER YALE MATERIALS COMMON STOCK USD.0111 Oct 2012 CONVERSION NON CASH USD/DTC28 Nov 2012

1,000.000 1.000000 NHIH Local 30.273760 0.00 0.00 0.00 30,273.76
Base 30.273760 0.00 0.00 0.00 30,273.76

449172105 HYSTER YALE MATERIALS COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHHZ Local 48.856300 0.00 6.00 0.00 19,548.52
Base 48.856300 0.00 6.00 0.00 19,548.52

449172105 Total

4,583.000 Local 0.00 6.00 0.00 139,369.68
Base 0.00 6.00 0.00 139,369.68

44919P508 IAC/INTERACTIVECORP COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

230.000 1.000000 NHHY Local 53.810400 0.00 3.45 0.00 12,379.84
Base 53.810400 0.00 3.45 0.00 12,379.84

44925C103 ICF INTERNATIONAL INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 21.620000 0.00 0.00 0.00 8,648.00
Base 21.620000 0.00 0.00 0.00 8,648.00

44928D108 ICG GROUP INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

600.000 1.000000 NHIH Local 11.300000 0.00 0.00 0.00 6,780.00
Base 11.300000 0.00 0.00 0.00 6,780.00

44930G107 ICU MEDICAL INC COMMON STOCK USD.1 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

100.000 1.000000 NHIH Local 62.103000 0.00 1.50 0.00 6,211.80
Base 62.103000 0.00 1.50 0.00 6,211.80

44980X109 IPG PHOTONICS CORP COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

385.000 1.000000 NHDU Local 55.134800 0.00 1.93 0.00 21,228.83
Base 55.134800 0.00 1.93 0.00 21,228.83

Prepared by State StreetPage 421



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

450828108 IBERIABANK CORP COMMON STOCK USD1. 18 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0323 Oct 2012

948.000 1.000000 NHEX Local 45.399900 0.00 28.44 0.00 43,067.55
Base 45.399900 0.00 28.44 0.00 43,067.55

17 Oct 2012 SANDLER ONEILL + PART LP USD/DTC 0.0322 Oct 2012

2,466.000 1.000000 NHEX Local 45.292300 0.00 73.98 0.00 111,764.79
Base 45.292300 0.00 73.98 0.00 111,764.79

24 Oct 2012 SANDLER ONEILL + PART LP USD/DTC 0.0429 Oct 2012

2,827.000 1.000000 NHEX Local 48.909300 0.00 113.08 0.00 138,379.67
Base 48.909300 0.00 113.08 0.00 138,379.67

450828108 IBERIABANK CORP COMMON STOCK USD1. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHHZ Local 48.839800 0.00 6.00 0.00 19,541.92
Base 48.839800 0.00 6.00 0.00 19,541.92

450828108 IBERIABANK CORP COMMON STOCK USD1. 31 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0305 Nov 2012

1,298.000 1.000000 NHEX Local 49.479400 0.00 38.94 0.00 64,263.20
Base 49.479400 0.00 38.94 0.00 64,263.20

01 Nov 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0306 Nov 2012

1,805.000 1.000000 NHEX Local 49.973800 0.00 54.15 0.00 90,256.86
Base 49.973800 0.00 54.15 0.00 90,256.86

05 Nov 2012 VANDHAM SECURITIES CORP USD/DTC 0.0308 Nov 2012

2,187.000 1.000000 NHEX Local 49.031700 0.00 65.61 0.00 107,297.94
Base 49.031700 0.00 65.61 0.00 107,297.94

450828108 IBERIABANK CORP COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

869.000 1.000000 NHDU Local 49.234500 0.00 4.35 0.00 42,789.13
Base 49.234500 0.00 4.35 0.00 42,789.13

450828108 IBERIABANK CORP COMMON STOCK USD1. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

300.000 1.000000 NHHZ Local 49.076700 0.00 4.50 0.00 14,727.51
Base 49.076700 0.00 4.50 0.00 14,727.51
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450828108 Total

13,100.000 Local 0.00 389.05 0.00 632,088.57
Base 0.00 389.05 0.00 632,088.57

450911201 ITT CORP COMMON STOCK USD1. 12 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0115 Nov 2012

4,622.000 1.000000 NHDF Local 21.764000 0.00 23.11 0.00 100,616.32
Base 21.764000 0.00 23.11 0.00 100,616.32

13 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0116 Nov 2012

5,300.000 1.000000 NHDF Local 21.735300 0.00 26.50 0.00 115,223.59
Base 21.735300 0.00 26.50 0.00 115,223.59

14 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0119 Nov 2012

2,100.000 1.000000 NHDF Local 21.419800 0.00 10.50 0.00 44,992.08
Base 21.419800 0.00 10.50 0.00 44,992.08

14 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0119 Nov 2012

6,200.000 1.000000 NHDF Local 21.430000 0.00 46.50 0.00 132,912.50
Base 21.430000 0.00 46.50 0.00 132,912.50

15 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0120 Nov 2012

3,300.000 1.000000 NHDF Local 20.955000 0.00 24.75 0.00 69,176.25
Base 20.955000 0.00 24.75 0.00 69,176.25

19 Nov 2012 UBS SECURITIES LLC USD/DTC 0.0123 Nov 2012

700.000 1.000000 NHDF Local 21.117400 0.00 4.90 0.00 14,787.08
Base 21.117400 0.00 4.90 0.00 14,787.08

19 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0123 Nov 2012

6,200.000 1.000000 NHDF Local 21.187500 0.00 46.50 0.00 131,409.00
Base 21.187500 0.00 46.50 0.00 131,409.00

20 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0126 Nov 2012

4,500.000 1.000000 NHDF Local 21.320400 0.00 33.75 0.00 95,975.55
Base 21.320400 0.00 33.75 0.00 95,975.55

21 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0127 Nov 2012

600.000 1.000000 NHDF Local 21.303900 0.00 4.50 0.00 12,786.84
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Base 21.303900 0.00 4.50 0.00 12,786.84

27 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0130 Nov 2012

1,200.000 1.000000 NHDF Local 21.788100 0.00 9.00 0.00 26,154.72
Base 21.788100 0.00 9.00 0.00 26,154.72

28 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0103 Dec 2012

300.000 1.000000 NHDF Local 21.992500 0.00 2.25 0.00 6,600.00
Base 21.992500 0.00 2.25 0.00 6,600.00

30 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0105 Dec 2012

400.000 1.000000 NHDF Local 22.294600 0.00 3.00 0.00 8,920.84
Base 22.294600 0.00 3.00 0.00 8,920.84

03 Dec 2012 UBS SECURITIES LLC USD/DTC 0.0106 Dec 2012

800.000 1.000000 NHDF Local 22.372900 0.00 5.60 0.00 17,903.92
Base 22.372900 0.00 5.60 0.00 17,903.92

04 Dec 2012 UBS SECURITIES LLC USD/DTC 0.0107 Dec 2012

600.000 1.000000 NHDF Local 22.278600 0.00 4.20 0.00 13,371.36
Base 22.278600 0.00 4.20 0.00 13,371.36

05 Dec 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0110 Dec 2012

1,300.000 1.000000 NHDF Local 22.280200 0.00 9.75 0.00 28,974.01
Base 22.280200 0.00 9.75 0.00 28,974.01

06 Dec 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0111 Dec 2012

600.000 1.000000 NHDF Local 22.140500 0.00 4.50 0.00 13,288.80
Base 22.140500 0.00 4.50 0.00 13,288.80

07 Dec 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0112 Dec 2012

314.000 1.000000 NHDF Local 22.284600 0.00 2.36 0.00 6,999.72
Base 22.284600 0.00 2.36 0.00 6,999.72

10 Dec 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0113 Dec 2012

660.000 1.000000 NHDF Local 22.499100 0.00 4.95 0.00 14,854.36
Base 22.499100 0.00 4.95 0.00 14,854.36

11 Dec 2012 UBS SECURITIES LLC USD/DTC 0.0114 Dec 2012
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1,204.000 1.000000 NHDF Local 22.564500 0.00 8.43 0.00 27,176.09
Base 22.564500 0.00 8.43 0.00 27,176.09

12 Dec 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0117 Dec 2012

800.000 1.000000 NHDF Local 22.579400 0.00 6.00 0.00 18,069.52
Base 22.579400 0.00 6.00 0.00 18,069.52

13 Dec 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0118 Dec 2012

400.000 1.000000 NHDF Local 22.446800 0.00 3.00 0.00 8,981.72
Base 22.446800 0.00 3.00 0.00 8,981.72

14 Dec 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0119 Dec 2012

600.000 1.000000 NHDF Local 22.557600 0.00 4.50 0.00 13,539.06
Base 22.557600 0.00 4.50 0.00 13,539.06

17 Dec 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0120 Dec 2012

300.000 1.000000 NHDF Local 22.683100 0.00 2.25 0.00 6,807.18
Base 22.683100 0.00 2.25 0.00 6,807.18

19 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0124 Dec 2012

300.000 1.000000 NHDF Local 23.003800 0.00 1.50 0.00 6,902.64
Base 23.003800 0.00 1.50 0.00 6,902.64

19 Dec 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0124 Dec 2012

300.000 1.000000 NHDF Local 22.992400 0.00 2.25 0.00 6,899.97
Base 22.992400 0.00 2.25 0.00 6,899.97

20 Dec 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0126 Dec 2012

600.000 1.000000 NHDF Local 23.011700 0.00 4.50 0.00 13,811.52
Base 23.011700 0.00 4.50 0.00 13,811.52

20 Dec 2012 UBS SECURITIES LLC USD/DTC 0.0126 Dec 2012

400.000 1.000000 NHDF Local 23.122400 0.00 2.80 0.00 9,251.76
Base 23.122400 0.00 2.80 0.00 9,251.76

21 Dec 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0127 Dec 2012

300.000 1.000000 NHDF Local 22.787800 0.00 2.25 0.00 6,838.59
Base 22.787800 0.00 2.25 0.00 6,838.59
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27 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.01OPEN

1,000.000 1.000000 NHDF Local 22.783700 0.00 5.00 0.00 22,788.70
Base 22.783700 0.00 5.00 0.00 22,788.70

450911201 Total

45,900.000 Local 0.00 309.10 0.00 996,013.69
Base 0.00 309.10 0.00 996,013.69

451055107 ICONIX BRAND GROUP INC COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 22.366700 0.00 9.00 0.00 13,429.02
Base 22.366700 0.00 9.00 0.00 13,429.02

451055107 ICONIX BRAND GROUP INC COMMON STOCK USD. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

400.000 1.000000 NHIH Local 21.981300 0.00 5.40 0.00 8,797.92
Base 21.981300 0.00 5.40 0.00 8,797.92

451055107 Total

1,000.000 Local 0.00 14.40 0.00 22,226.94
Base 0.00 14.40 0.00 22,226.94

451107106 IDACORP INC COMMON STOCK NPV 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 43.280000 0.00 1.50 0.00 4,329.50
Base 43.280000 0.00 1.50 0.00 4,329.50

13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

100.000 1.000000 NHIH Local 43.110000 0.00 0.00 0.00 4,311.00
Base 43.110000 0.00 0.00 0.00 4,311.00

451107106 Total

200.000 Local 0.00 1.50 0.00 8,640.50
Base 0.00 1.50 0.00 8,640.50

45167R104 IDEX CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

557.000 1.000000 NHDU Local 43.050200 0.00 2.79 0.00 23,981.75
Base 43.050200 0.00 2.79 0.00 23,981.75

45168D104 IDEXX LABORATORIES INC COMMON STOCK USD.1 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012
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1,000.000 1.000000 NHDZ Local 96.168800 0.00 20.00 0.00 96,188.80
Base 96.168800 0.00 20.00 0.00 96,188.80

45253H101 IMMUNOGEN INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

800.000 1.000000 NHHZ Local 13.625000 0.00 12.00 0.00 10,912.00
Base 13.625000 0.00 12.00 0.00 10,912.00

45253H101 IMMUNOGEN INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

700.000 1.000000 NHIH Local 12.552900 0.00 9.45 0.00 8,796.48
Base 12.552900 0.00 9.45 0.00 8,796.48

45253H101 Total

1,500.000 Local 0.00 21.45 0.00 19,708.48
Base 0.00 21.45 0.00 19,708.48

45336E109 INCONTACT INC COMMON STOCK USD. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0111 Oct 2012

2,600.000 1.000000 NHIH Local 6.304000 0.00 26.00 0.00 16,416.40
Base 6.304000 0.00 26.00 0.00 16,416.40

453836108 INDEPENDENT BANK CORP/MA COMMON STOCK USD.0110 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

300.000 1.000000 NHIH Local 30.592000 0.00 4.50 0.00 9,182.10
Base 30.592000 0.00 4.50 0.00 9,182.10

453836108 INDEPENDENT BANK CORP/MA COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

400.000 1.000000 NHHZ Local 28.360000 0.00 6.00 0.00 11,350.00
Base 28.360000 0.00 6.00 0.00 11,350.00

453836108 Total

700.000 Local 0.00 10.50 0.00 20,532.10
Base 0.00 10.50 0.00 20,532.10

45665G303 INFINITY PHARMACEUTICALS INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

700.000 1.000000 NHIH Local 32.836100 0.00 0.00 0.00 22,985.27
Base 32.836100 0.00 0.00 0.00 22,985.27

45666Q102 INFORMATICA CORP COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

343.000 1.000000 NHDU Local 26.624100 0.00 1.72 0.00 9,133.79
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Base 26.624100 0.00 1.72 0.00 9,133.79

45666Q102 INFORMATICA CORP COMMON STOCK USD. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,600.000 1.000000 NHIM Local 26.262400 0.00 24.00 0.00 42,043.84
Base 26.262400 0.00 24.00 0.00 42,043.84

45666Q102 Total

1,943.000 Local 0.00 25.72 0.00 51,177.63
Base 0.00 25.72 0.00 51,177.63

45667G103 INFINERA CORP COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

1,300.000 1.000000 NHIH Local 5.610000 0.00 0.00 0.00 7,293.00
Base 5.610000 0.00 0.00 0.00 7,293.00

457187102 INGREDION INC COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

823.000 1.000000 NHDU Local 62.728400 0.00 4.12 0.00 51,629.59
Base 62.728400 0.00 4.12 0.00 51,629.59

457461200 INLAND REAL ESTATE CORP REIT USD.01 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0129 Oct 2012

700.000 1.000000 NHIH Local 8.247100 0.00 7.00 0.00 5,779.97
Base 8.247100 0.00 7.00 0.00 5,779.97

45765U103 INSIGHT ENTERPRISES INC COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

400.000 1.000000 NHIH Local 17.733800 0.00 6.00 0.00 7,099.52
Base 17.733800 0.00 6.00 0.00 7,099.52

45768S105 INNOSPEC INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 32.252500 0.00 3.00 0.00 6,453.50
Base 32.252500 0.00 3.00 0.00 6,453.50

45772F107 INPHI CORP COMMON STOCK 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Dec 2012

600.000 1.000000 NHIH Local 9.249400 0.00 6.00 0.00 5,555.64
Base 9.249400 0.00 6.00 0.00 5,555.64

45774N108 INNOPHOS HOLDINGS INC COMMON STOCK USD. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 47.085000 0.00 1.50 0.00 4,710.00
Base 47.085000 0.00 1.50 0.00 4,710.00
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45774N108 INNOPHOS HOLDINGS INC COMMON STOCK USD. 21 Dec 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0327 Dec 2012

2,217.000 1.000000 NHDY Local 46.226900 0.00 66.51 0.00 102,551.55
Base 46.226900 0.00 66.51 0.00 102,551.55

24 Dec 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0328 Dec 2012

2,329.000 1.000000 NHDY Local 45.885200 0.00 69.87 0.00 106,936.50
Base 45.885200 0.00 69.87 0.00 106,936.50

27 Dec 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.03OPEN

3,594.000 1.000000 NHDY Local 46.124300 0.00 107.82 0.00 165,878.55
Base 46.124300 0.00 107.82 0.00 165,878.55

45774N108 Total

8,240.000 Local 0.00 245.70 0.00 380,076.60
Base 0.00 245.70 0.00 380,076.60

457985208 INTEGRA LIFESCIENCES HOLDING COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHIH Local 37.308000 0.00 3.00 0.00 7,464.60
Base 37.308000 0.00 3.00 0.00 7,464.60

458140100 INTEL CORP COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

450.000 1.000000 NHHY Local 22.453300 0.00 6.75 0.00 10,110.74
Base 22.453300 0.00 6.75 0.00 10,110.74

458334109 INTER PARFUMS INC COMMON STOCK USD. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

300.000 1.000000 NHIH Local 20.840000 0.00 4.50 0.00 6,256.50
Base 20.840000 0.00 4.50 0.00 6,256.50

45841V109 INTERACTIVE INTELLIGENCE GRO COMMON STOCK USD.0110 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

300.000 1.000000 NHIH Local 29.562000 0.00 4.50 0.00 8,873.10
Base 29.562000 0.00 4.50 0.00 8,873.10

45845P108 INTERCEPT PHARMACEUTICALS IN COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

800.000 1.000000 NHIH Local 34.336100 0.00 0.00 0.00 27,468.88
Base 34.336100 0.00 0.00 0.00 27,468.88

45845P108 INTERCEPT PHARMACEUTICALS IN COMMON STOCK 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012
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500.000 1.000000 NHHZ Local 33.948000 0.00 7.50 0.00 16,981.50
Base 33.948000 0.00 7.50 0.00 16,981.50

45845P108 Total

1,300.000 Local 0.00 7.50 0.00 44,450.38
Base 0.00 7.50 0.00 44,450.38

45865V100 INTERCONTINENTALEXCHANGE INC COMMON STOCK USD.0111 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0216 Oct 2012

800.000 1.000000 NHEY Local 129.312600 0.00 16.00 0.00 103,466.08
Base 129.312600 0.00 16.00 0.00 103,466.08

45867G101 INTERDIGITAL INC COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

200.000 1.000000 NHIH Local 41.518000 0.00 3.00 0.00 8,306.60
Base 41.518000 0.00 3.00 0.00 8,306.60

458786100 INTERMEC INC COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0103 Dec 2012

1,100.000 1.000000 NHIH Local 7.378400 0.00 11.00 0.00 8,127.24
Base 7.378400 0.00 11.00 0.00 8,127.24

45885A300 INTERNAP NETWORK SERVICES COMMON STOCK USD. 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Dec 2012

800.000 1.000000 NHIH Local 6.079000 0.00 8.00 0.00 4,871.20
Base 6.079000 0.00 8.00 0.00 4,871.20

459044103 INTERNATIONAL BANCSHARES CRP COMMON STOCK USD1. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 18.120000 0.00 0.00 0.00 7,248.00
Base 18.120000 0.00 0.00 0.00 7,248.00

459044103 INTERNATIONAL BANCSHARES CRP COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,000.000 1.000000 NHHZ Local 18.323500 0.00 15.00 0.00 18,338.50
Base 18.323500 0.00 15.00 0.00 18,338.50

459044103 Total

1,400.000 Local 0.00 15.00 0.00 25,586.50
Base 0.00 15.00 0.00 25,586.50

459200101 INTL BUSINESS MACHINES CORP COMMON STOCK USD.2 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0130 Nov 2012

245.000 1.000000 NHDM Local 191.205900 0.00 3.67 0.00 46,849.12
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Base 191.205900 0.00 3.67 0.00 46,849.12

460254105 INTL RECTIFIER CORP COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,049.000 1.000000 NHDU Local 15.720500 0.00 5.25 0.00 16,496.05
Base 15.720500 0.00 5.25 0.00 16,496.05

460335201 INTL SPEEDWAY CORP CL A COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0130 Nov 2012

1.000 1.000000 NHHZ Local 26.160000 0.00 0.01 0.00 26.17
Base 26.160000 0.00 0.01 0.00 26.17

460981301 INTERSECTIONS INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,800.000 1.000000 NHHZ Local 9.922800 0.00 27.00 0.00 17,888.04
Base 9.922800 0.00 27.00 0.00 17,888.04

46116V105 INTL FCSTONE INC COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

300.000 1.000000 NHIH Local 17.864000 0.00 4.50 0.00 5,363.70
Base 17.864000 0.00 4.50 0.00 5,363.70

46118H104 INTRALINKS HOLDINGS INC COMMON STOCK USD. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0111 Oct 2012

2,200.000 1.000000 NHIH Local 6.646600 0.00 22.00 0.00 14,644.52
Base 6.646600 0.00 22.00 0.00 14,644.52

46120E602 INTUITIVE SURGICAL INC COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0130 Nov 2012

53.000 1.000000 NHDM Local 525.510000 0.00 0.79 0.00 27,852.82
Base 525.510000 0.00 0.79 0.00 27,852.82

46123D205 INVENSENSE INC COMMON STOCK USD. 24 Oct 2012 PIPER JAFFRAY USD/DTC 0.0429 Oct 2012

6,330.000 1.000000 NHHO Local 11.296300 0.00 221.55 0.00 71,727.13
Base 11.296300 0.00 221.55 0.00 71,727.13

11 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0314 Dec 2012

2,560.000 1.000000 NHHO Local 11.147400 0.00 64.00 0.00 28,601.34
Base 11.147400 0.00 64.00 0.00 28,601.34

27 Dec 2012 PIPER JAFFRAY USD/DTC 0.04OPEN

3,570.000 1.000000 NHHO Local 10.866600 0.00 124.95 0.00 38,918.71
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Base 10.866600 0.00 124.95 0.00 38,918.71

46123D205 Total

12,460.000 Local 0.00 410.50 0.00 139,247.18
Base 0.00 410.50 0.00 139,247.18

46131B100 INVESCO MORTGAGE CAPITAL REIT USD.01 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

800.000 1.000000 NHHZ Local 21.143500 0.00 12.00 0.00 16,926.80
Base 21.143500 0.00 12.00 0.00 16,926.80

46131B100 INVESCO MORTGAGE CAPITAL REIT USD.01 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

400.000 1.000000 NHIH Local 20.857500 0.00 6.00 0.00 8,349.00
Base 20.857500 0.00 6.00 0.00 8,349.00

46131B100 Total

1,200.000 Local 0.00 18.00 0.00 25,275.80
Base 0.00 18.00 0.00 25,275.80

461730103 INVESTORS REAL ESTATE TRUST REIT NPV 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0111 Oct 2012

2,300.000 1.000000 NHIH Local 8.166100 0.00 23.00 0.00 18,805.03
Base 8.166100 0.00 23.00 0.00 18,805.03

461730103 INVESTORS REAL ESTATE TRUST REIT NPV 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

3,200.000 1.000000 NHHZ Local 8.297700 0.00 48.00 0.00 26,600.64
Base 8.297700 0.00 48.00 0.00 26,600.64

461730103 Total

5,500.000 Local 0.00 71.00 0.00 45,405.67
Base 0.00 71.00 0.00 45,405.67

462044108 ION GEOPHYSICAL CORP COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0129 Oct 2012

900.000 1.000000 NHIH Local 6.670700 0.00 9.00 0.00 6,012.63
Base 6.670700 0.00 9.00 0.00 6,012.63

462846106 IRON MOUNTAIN INC COMMON STOCK USD.0121 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC21 Nov 2012

1,187.410 1.000000 NHDM Local 32.870247 0.00 0.00 0.00 39,030.46
Base 32.870247 0.00 0.00 0.00 39,030.46
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462846106 IRON MOUNTAIN INC COMMON STOCK USD.0121 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC21 Nov 2012

49.424 1.000000 NHHY Local 32.870265 0.00 0.00 0.00 1,624.58
Base 32.870265 0.00 0.00 0.00 1,624.58

462846106 IRON MOUNTAIN INC COMMON STOCK USD.0121 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC21 Nov 2012

4,673.279 1.000000 NHIM Local 32.870252 0.00 0.00 0.00 153,611.86
Base 32.870252 0.00 0.00 0.00 153,611.86

462846106 Total

5,910.113 Local 0.00 0.00 0.00 194,266.90
Base 0.00 0.00 0.00 194,266.90

463995993 INVESCO VENTURE PARTNRSHIP FUND II LP 09 Aug 2012 CAPITAL CALL USD/OTHCANCEL

-92,248.860 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -92,248.86
Base 1.000000 0.00 0.00 0.00 -92,248.86

464286731 ISHARES MSCI TAIWAN INDEX FUND ISHARES MSCI TAIWAN 02 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0207 Nov 2012

154,936.000 1.000000 NHIL Local 12.663600 0.00 2,324.04 0.00 1,964,371.57
Base 12.663600 0.00 2,324.04 0.00 1,964,371.57

465685105 ITC HOLDINGS CORP COMMON STOCK NPV 16 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

600.000 1.000000 NHIM Local 78.484200 0.00 9.00 0.00 47,099.52
Base 78.484200 0.00 9.00 0.00 47,099.52

465685105 ITC HOLDINGS CORP COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

347.000 1.000000 NHDU Local 77.816500 0.00 1.74 0.00 27,004.07
Base 77.816500 0.00 1.74 0.00 27,004.07

28 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

1,040.000 1.000000 NHDU Local 76.228500 0.00 5.20 0.00 79,282.84
Base 76.228500 0.00 5.20 0.00 79,282.84

465685105 Total

1,987.000 Local 0.00 15.94 0.00 153,386.43
Base 0.00 15.94 0.00 153,386.43

46612K108 JDA SOFTWARE GROUP INC COMMON STOCK USD.0119 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012
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200.000 1.000000 NHIH Local 44.629800 0.00 3.00 0.00 8,928.96
Base 44.629800 0.00 3.00 0.00 8,928.96

46625H100 JPMORGAN CHASE + CO COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

720.000 1.000000 NHHY Local 41.799600 0.00 10.80 0.00 30,106.51
Base 41.799600 0.00 10.80 0.00 30,106.51

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

400.000 1.000000 NHHY Local 40.956300 0.00 6.00 0.00 16,388.52
Base 40.956300 0.00 6.00 0.00 16,388.52

46625H100 Total

1,120.000 Local 0.00 16.80 0.00 46,495.03
Base 0.00 16.80 0.00 46,495.03

469814107 JACOBS ENGINEERING GROUP INC COMMON STOCK USD1. 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,300.000 1.000000 NHDZ Local 38.871900 0.00 26.00 0.00 50,559.47
Base 38.871900 0.00 26.00 0.00 50,559.47

469814107 JACOBS ENGINEERING GROUP INC COMMON STOCK USD1. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,200.000 1.000000 NHDM Local 40.685000 0.00 18.00 0.00 48,840.00
Base 40.685000 0.00 18.00 0.00 48,840.00

469814107 Total

2,500.000 Local 0.00 44.00 0.00 99,399.47
Base 0.00 44.00 0.00 99,399.47

47023A101 JAMBA INC COMMON STOCK USD. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0128 Dec 2012

3,300.000 1.000000 NHIH Local 2.195800 0.00 33.00 0.00 7,279.14
Base 2.195800 0.00 33.00 0.00 7,279.14

47200B104 JAVELIN MORTGAGE INVESTMENT COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,200.000 1.000000 NHIH Local 19.136100 0.00 0.00 0.00 22,963.32
Base 19.136100 0.00 0.00 0.00 22,963.32

47200B104 JAVELIN MORTGAGE INVESTMENT COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,500.000 1.000000 NHHZ Local 18.997700 0.00 52.50 0.00 66,544.45
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Base 18.997700 0.00 52.50 0.00 66,544.45

47200B104 Total

4,700.000 Local 0.00 52.50 0.00 89,507.77
Base 0.00 52.50 0.00 89,507.77

477143101 JETBLUE AIRWAYS CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,800.000 1.000000 NHHZ Local 5.790000 0.00 27.00 0.00 10,449.00
Base 5.790000 0.00 27.00 0.00 10,449.00

47760A108 JIVE SOFTWARE INC COMMON STOCK 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

500.000 1.000000 NHIH Local 13.760000 0.00 0.00 0.00 6,880.00
Base 13.760000 0.00 0.00 0.00 6,880.00

477839104 JOHN BEAN TECHNOLOGIES CORP COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

500.000 1.000000 NHIH Local 16.166000 0.00 7.50 0.00 8,090.50
Base 16.166000 0.00 7.50 0.00 8,090.50

478160104 JOHNSON + JOHNSON COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

370.000 1.000000 NHHY Local 69.441900 0.00 5.55 0.00 25,699.05
Base 69.441900 0.00 5.55 0.00 25,699.05

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

200.000 1.000000 NHHY Local 70.445000 0.00 3.00 0.00 14,092.00
Base 70.445000 0.00 3.00 0.00 14,092.00

478160104 JOHNSON + JOHNSON COMMON STOCK USD1. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

400.000 1.000000 NHDM Local 68.778800 0.00 6.00 0.00 27,517.52
Base 68.778800 0.00 6.00 0.00 27,517.52

478160104 Total

970.000 Local 0.00 14.55 0.00 67,308.57
Base 0.00 14.55 0.00 67,308.57

478366107 JOHNSON CONTROLS INC COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

380.000 1.000000 NHHY Local 28.058400 0.00 5.70 0.00 10,667.89
Base 28.058400 0.00 5.70 0.00 10,667.89
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478366107 JOHNSON CONTROLS INC COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,300.000 1.000000 NHDM Local 26.869600 0.00 19.50 0.00 34,949.98
Base 26.869600 0.00 19.50 0.00 34,949.98

478366107 Total

1,680.000 Local 0.00 25.20 0.00 45,617.87
Base 0.00 25.20 0.00 45,617.87

479167108 JOHNSON OUTDOORS INC A COMMON STOCK USD.0528 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

100.000 1.000000 NHIH Local 20.030000 0.00 1.35 0.00 2,004.35
Base 20.030000 0.00 1.35 0.00 2,004.35

48020T101 JONES GROUP INC/THE COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

600.000 1.000000 NHIH Local 11.070000 0.00 9.00 0.00 6,651.00
Base 11.070000 0.00 9.00 0.00 6,651.00

480838101 JOS A BANK CLOTHIERS INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

200.000 1.000000 NHIH Local 42.150000 0.00 2.70 0.00 8,432.70
Base 42.150000 0.00 2.70 0.00 8,432.70

48123V102 J2 GLOBAL INC COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

400.000 1.000000 NHIH Local 32.208400 0.00 6.00 0.00 12,889.36
Base 32.208400 0.00 6.00 0.00 12,889.36

48203R104 JUNIPER NETWORKS INC COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,700.000 1.000000 NHDM Local 17.100000 0.00 25.50 0.00 29,095.50
Base 17.100000 0.00 25.50 0.00 29,095.50

48203R104 JUNIPER NETWORKS INC COMMON STOCK USD. 26 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0331 Dec 2012

32,813.000 1.000000 NHIB Local 19.977400 0.00 984.39 0.00 656,502.82
Base 19.977400 0.00 984.39 0.00 656,502.82

48203R104 Total

34,513.000 Local 0.00 1,009.89 0.00 685,598.32
Base 0.00 1,009.89 0.00 685,598.32
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482423100 KBW INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHHZ Local 16.179800 0.00 3.00 0.00 3,238.96
Base 16.179800 0.00 3.00 0.00 3,238.96

482470200 KIT DIGITAL INC COMMON STOCK USD. 24 Oct 2012 2 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0231 Oct 2012

2,700.000 1.000000 NHHZ Local 2.284300 0.00 40.50 0.00 6,208.11
Base 2.284300 0.00 40.50 0.00 6,208.11

48248A306 KKR FINANCIAL HOLDINGS LLC LTD PART NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

3,098.000 1.000000 NHDU Local 10.139100 0.00 15.49 0.00 31,426.42
Base 10.139100 0.00 15.49 0.00 31,426.42

48273U102 K12 INC COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

877.000 1.000000 NHDU Local 20.601600 0.00 4.39 0.00 18,071.99
Base 20.601600 0.00 4.39 0.00 18,071.99

483007704 KAISER ALUMINUM CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

100.000 1.000000 NHHZ Local 60.995000 0.00 1.50 0.00 6,101.00
Base 60.995000 0.00 1.50 0.00 6,101.00

48562P103 KAPSTONE PAPER AND PACKAGING COMMON STOCK USD. 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

200.000 1.000000 NHIH Local 21.845000 0.00 3.00 0.00 4,372.00
Base 21.845000 0.00 3.00 0.00 4,372.00

486577109 KAYAK SOFTWARE CORP COMMON STOCK 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

400.000 1.000000 NHHZ Local 39.850000 0.00 6.00 0.00 15,946.00
Base 39.850000 0.00 6.00 0.00 15,946.00

48666K109 KB HOME COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,200.000 1.000000 NHHZ Local 15.257900 0.00 18.00 0.00 18,327.48
Base 15.257900 0.00 18.00 0.00 18,327.48

48668E101 KCAP FINANCIAL INC COMMON STOCK USD.0129 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC05 Nov 2012

21.291 1.000000 NHIH Local 8.860081 0.00 0.00 0.00 188.64
Base 8.860081 0.00 0.00 0.00 188.64
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48668E101 KCAP FINANCIAL INC COMMON STOCK USD.0129 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC05 Nov 2012

4.172 1.000000 NHHZ Local 8.859060 0.00 0.00 0.00 36.96
Base 8.859060 0.00 0.00 0.00 36.96

48668E101 KCAP FINANCIAL INC COMMON STOCK USD.0124 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0128 Dec 2012

600.000 1.000000 NHIH Local 9.526700 0.00 6.00 0.00 5,722.02
Base 9.526700 0.00 6.00 0.00 5,722.02

48668E101 Total

625.463 Local 0.00 6.00 0.00 5,947.62
Base 0.00 6.00 0.00 5,947.62

487169104 KEARNY FINANCIAL CORP COMMON STOCK USD.1 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Dec 2012

500.000 1.000000 NHIH Local 9.202800 0.00 5.00 0.00 4,606.40
Base 9.202800 0.00 5.00 0.00 4,606.40

488152208 KELLY SERVICES INC  A COMMON STOCK USD1. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

400.000 1.000000 NHIH Local 15.196200 0.00 6.00 0.00 6,084.48
Base 15.196200 0.00 6.00 0.00 6,084.48

489170100 KENNAMETAL INC COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

744.000 1.000000 NHDU Local 36.304300 0.00 3.72 0.00 27,014.12
Base 36.304300 0.00 3.72 0.00 27,014.12

489398107 KENNEDY WILSON HOLDINGS INC COMMON STOCK 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

4,650.000 1.000000 NHHZ Local 14.141400 0.00 69.75 0.00 65,827.26
Base 14.141400 0.00 69.75 0.00 65,827.26

492914106 KEY ENERGY SERVICES INC COMMON STOCK USD.1 17 Oct 2012 IVY SECURITIES, INC. USD/DTC 0.0322 Oct 2012

31,400.000 1.000000 NHDX Local 7.107900 0.00 942.00 0.00 224,130.06
Base 7.107900 0.00 942.00 0.00 224,130.06

23 Oct 2012 IVY SECURITIES, INC. USD/DTC 0.0326 Oct 2012

24,150.000 1.000000 NHDX Local 6.721200 0.00 724.50 0.00 163,041.48
Base 6.721200 0.00 724.50 0.00 163,041.48

492914106 KEY ENERGY SERVICES INC COMMON STOCK USD.1 02 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0307 Nov 2012
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12,740.000 1.000000 NHHO Local 6.287100 0.00 318.50 0.00 80,416.15
Base 6.287100 0.00 318.50 0.00 80,416.15

492914106 Total

68,290.000 Local 0.00 1,985.00 0.00 467,587.69
Base 0.00 1,985.00 0.00 467,587.69

493267108 KEYCORP COMMON STOCK USD1. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

1,900.000 1.000000 NHHY Local 8.333400 0.00 28.50 0.00 15,861.96
Base 8.333400 0.00 28.50 0.00 15,861.96

493308100 KEYNOTE SYSTEMS INC COMMON STOCK USD. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

500.000 1.000000 NHIH Local 14.087700 0.00 7.50 0.00 7,051.35
Base 14.087700 0.00 7.50 0.00 7,051.35

493723100 KEYW HOLDING CORP/THE COMMON STOCK 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

1,300.000 1.000000 NHIH Local 12.138100 0.00 0.00 0.00 15,779.53
Base 12.138100 0.00 0.00 0.00 15,779.53

493723100 KEYW HOLDING CORP/THE COMMON STOCK 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,430.000 1.000000 NHHZ Local 13.078400 0.00 21.45 0.00 18,723.56
Base 13.078400 0.00 21.45 0.00 18,723.56

24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

700.000 1.000000 NHHZ Local 12.702100 0.00 10.50 0.00 8,901.97
Base 12.702100 0.00 10.50 0.00 8,901.97

493723100 Total

3,430.000 Local 0.00 31.95 0.00 43,405.06
Base 0.00 31.95 0.00 43,405.06

494274103 KIMBALL INTERNATIONAL B COMMON STOCK USD.0524 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHIH Local 11.864800 0.00 7.50 0.00 5,939.90
Base 11.864800 0.00 7.50 0.00 5,939.90

49427F108 KILROY REALTY CORP REIT USD.01 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

260.000 1.000000 NHHY Local 46.833100 0.00 3.90 0.00 12,180.51
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Base 46.833100 0.00 3.90 0.00 12,180.51

494368103 KIMBERLY CLARK CORP COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

190.000 1.000000 NHHY Local 86.800000 0.00 2.85 0.00 16,494.85
Base 86.800000 0.00 2.85 0.00 16,494.85

49456B101 KINDER MORGAN INC COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,600.000 1.000000 NHDM Local 33.730000 0.00 24.00 0.00 53,992.00
Base 33.730000 0.00 24.00 0.00 53,992.00

49803T102 KITE REALTY GROUP TRUST REIT USD.01 19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0123 Nov 2012

2,500.000 1.000000 NHIH Local 5.195500 0.00 25.00 0.00 13,013.75
Base 5.195500 0.00 25.00 0.00 13,013.75

49803T102 KITE REALTY GROUP TRUST REIT USD.01 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

3,700.000 1.000000 NHHZ Local 5.278100 0.00 55.50 0.00 19,584.47
Base 5.278100 0.00 55.50 0.00 19,584.47

24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

2,800.000 1.000000 NHHZ Local 5.405100 0.00 42.00 0.00 15,176.28
Base 5.405100 0.00 42.00 0.00 15,176.28

49803T102 Total

9,000.000 Local 0.00 122.50 0.00 47,774.50
Base 0.00 122.50 0.00 47,774.50

499005106 KNIGHT CAPITAL GROUP INC A COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

46,960.000 1.000000 NHHZ Local 2.599900 0.00 704.40 0.00 122,795.70
Base 2.599900 0.00 704.40 0.00 122,795.70

50015Q100 KODIAK OIL + GAS CORP COMMON STOCK NPV 13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

700.000 1.000000 NHIH Local 8.890000 0.00 0.00 0.00 6,223.00
Base 8.890000 0.00 0.00 0.00 6,223.00

500255104 KOHLS CORP COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 54.570000 0.00 4.50 0.00 16,375.50
Base 54.570000 0.00 4.50 0.00 16,375.50
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500255104 KOHLS CORP COMMON STOCK USD.0119 Nov 2012 UBS SECURITIES LLC USD/DTC 0.0123 Nov 2012

200.000 1.000000 NHDF Local 51.786600 0.00 1.40 0.00 10,358.72
Base 51.786600 0.00 1.40 0.00 10,358.72

20 Nov 2012 UBS SECURITIES LLC USD/DTC 0.0126 Nov 2012

2,400.000 1.000000 NHDF Local 51.886900 0.00 16.80 0.00 124,545.36
Base 51.886900 0.00 16.80 0.00 124,545.36

21 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0127 Nov 2012

10,200.000 1.000000 NHDF Local 51.945800 0.00 71.40 0.00 529,918.56
Base 51.945800 0.00 71.40 0.00 529,918.56

26 Nov 2012 LIQUIDNETINC USD/DTC 0.0229 Nov 2012

2,100.000 1.000000 NHDF Local 51.970000 0.00 31.50 0.00 109,168.50
Base 51.970000 0.00 31.50 0.00 109,168.50

26 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0129 Nov 2012

2,900.000 1.000000 NHDF Local 51.909900 0.00 20.30 0.00 150,559.01
Base 51.909900 0.00 20.30 0.00 150,559.01

27 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Nov 2012

5,800.000 1.000000 NHDF Local 51.782200 0.00 40.60 0.00 300,377.36
Base 51.782200 0.00 40.60 0.00 300,377.36

500255104 Total

23,900.000 Local 0.00 186.50 0.00 1,241,303.01
Base 0.00 186.50 0.00 1,241,303.01

50060P106 KOPPERS HOLDINGS INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 38.065000 0.00 3.00 0.00 7,616.00
Base 38.065000 0.00 3.00 0.00 7,616.00

500643200 KORN/FERRY INTERNATIONAL COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

600.000 1.000000 NHIH Local 13.919400 0.00 9.00 0.00 8,360.64
Base 13.919400 0.00 9.00 0.00 8,360.64

50076Q106 KRAFT FOODS GROUP INC COMMON STOCK 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012
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400.000 1.000000 NHHY Local 44.750000 0.00 6.00 0.00 17,906.00
Base 44.750000 0.00 6.00 0.00 17,906.00

50077C106 KRATON PERFORMANCE POLYMERS COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

700.000 1.000000 NHHZ Local 23.425700 0.00 10.50 0.00 16,408.49
Base 23.425700 0.00 10.50 0.00 16,408.49

50077C106 KRATON PERFORMANCE POLYMERS COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

300.000 1.000000 NHIH Local 23.168000 0.00 4.50 0.00 6,954.90
Base 23.168000 0.00 4.50 0.00 6,954.90

50077C106 Total

1,000.000 Local 0.00 15.00 0.00 23,363.39
Base 0.00 15.00 0.00 23,363.39

501014104 KRISPY KREME DOUGHNUTS INC COMMON STOCK NPV 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0103 Dec 2012

1,000.000 1.000000 NHIH Local 9.042000 0.00 10.00 0.00 9,052.00
Base 9.042000 0.00 10.00 0.00 9,052.00

501570105 KYTHERA BIOPHARMACEUTICALS I COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

900.000 1.000000 NHIH Local 26.206100 0.00 0.00 0.00 23,585.49
Base 26.206100 0.00 0.00 0.00 23,585.49

501570105 KYTHERA BIOPHARMACEUTICALS I COMMON STOCK 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

700.000 1.000000 NHHZ Local 27.054300 0.00 10.50 0.00 18,948.51
Base 27.054300 0.00 10.50 0.00 18,948.51

501570105 Total

1,600.000 Local 0.00 10.50 0.00 42,534.00
Base 0.00 10.50 0.00 42,534.00

50187A107 LHC GROUP INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 19.480000 0.00 0.00 0.00 7,792.00
Base 19.480000 0.00 0.00 0.00 7,792.00

501889208 LKQ CORP COMMON STOCK USD.0127 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0330 Nov 2012

5,031.000 1.000000 NHIB Local 21.870300 0.00 150.93 0.00 110,180.41
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Base 21.870300 0.00 150.93 0.00 110,180.41

50212V100 LPL FINANCIAL HOLDINGS INC COMMON STOCK 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

3,400.000 1.000000 NHDZ Local 29.379400 0.00 68.00 0.00 99,957.96
Base 29.379400 0.00 68.00 0.00 99,957.96

502160104 LSB INDUSTRIES INC COMMON STOCK USD.1 07 Nov 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0313 Nov 2012

12,000.000 1.000000 NHDY Local 38.353500 0.00 360.00 0.00 460,602.00
Base 38.353500 0.00 360.00 0.00 460,602.00

08 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0314 Nov 2012

6,142.000 1.000000 NHDY Local 37.436000 0.00 184.26 0.00 230,116.17
Base 37.436000 0.00 184.26 0.00 230,116.17

09 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0315 Nov 2012

1,300.000 1.000000 NHDY Local 37.223800 0.00 39.00 0.00 48,429.94
Base 37.223800 0.00 39.00 0.00 48,429.94

502160104 Total

19,442.000 Local 0.00 583.26 0.00 739,148.11
Base 0.00 583.26 0.00 739,148.11

502424104 L 3 COMMUNICATIONS HOLDINGS COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

200.000 1.000000 NHHY Local 74.220000 0.00 3.00 0.00 14,847.00
Base 74.220000 0.00 3.00 0.00 14,847.00

505597104 LACLEDE GROUP INC/THE COMMON STOCK USD1. 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

300.000 1.000000 NHIH Local 40.321300 0.00 4.50 0.00 12,100.89
Base 40.321300 0.00 4.50 0.00 12,100.89

511637100 LAKELAND BANCORP INC COMMON STOCK NPV 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHHZ Local 9.926300 0.00 6.00 0.00 3,976.52
Base 9.926300 0.00 6.00 0.00 3,976.52

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,200.000 1.000000 NHHZ Local 9.460000 0.00 18.00 0.00 11,370.00
Base 9.460000 0.00 18.00 0.00 11,370.00
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511637100 Total

1,600.000 Local 0.00 24.00 0.00 15,346.52
Base 0.00 24.00 0.00 15,346.52

511656100 LAKELAND FINANCIAL CORP COMMON STOCK NPV 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

300.000 1.000000 NHIH Local 24.840000 0.00 0.00 0.00 7,452.00
Base 24.840000 0.00 0.00 0.00 7,452.00

513847103 LANCASTER COLONY CORP COMMON STOCK NPV 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

100.000 1.000000 NHIH Local 72.020000 0.00 1.50 0.00 7,203.50
Base 72.020000 0.00 1.50 0.00 7,203.50

513847103 LANCASTER COLONY CORP COMMON STOCK NPV 31 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0305 Nov 2012

314.000 1.000000 NHEX Local 72.493800 0.00 9.42 0.00 22,772.47
Base 72.493800 0.00 9.42 0.00 22,772.47

01 Nov 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0406 Nov 2012

833.000 1.000000 NHEX Local 74.418500 0.00 33.32 0.00 62,023.93
Base 74.418500 0.00 33.32 0.00 62,023.93

513847103 Total

1,247.000 Local 0.00 44.24 0.00 91,999.90
Base 0.00 44.24 0.00 91,999.90

51476K103 LANDAUER INC COMMON STOCK USD.1 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

100.000 1.000000 NHIH Local 57.123000 0.00 1.50 0.00 5,713.80
Base 57.123000 0.00 1.50 0.00 5,713.80

517942108 LASALLE HOTEL PROPERTIES REIT USD.01 25 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0330 Oct 2012

22,600.000 1.000000 NHDX Local 24.523200 0.00 678.00 0.00 554,902.32
Base 24.523200 0.00 678.00 0.00 554,902.32

26 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0331 Oct 2012

13,350.000 1.000000 NHDX Local 24.352900 0.00 400.50 0.00 325,511.72
Base 24.352900 0.00 400.50 0.00 325,511.72

517942108 LASALLE HOTEL PROPERTIES REIT USD.01 13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012
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300.000 1.000000 NHIH Local 24.540000 0.00 0.00 0.00 7,362.00
Base 24.540000 0.00 0.00 0.00 7,362.00

517942108 Total

36,250.000 Local 0.00 1,078.50 0.00 887,776.04
Base 0.00 1,078.50 0.00 887,776.04

521050104 LAYNE CHRISTENSEN COMPANY COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

300.000 1.000000 NHIH Local 22.780000 0.00 0.00 0.00 6,834.00
Base 22.780000 0.00 0.00 0.00 6,834.00

521050104 LAYNE CHRISTENSEN COMPANY COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

800.000 1.000000 NHHZ Local 23.748800 0.00 12.00 0.00 19,011.04
Base 23.748800 0.00 12.00 0.00 19,011.04

521050104 Total

1,100.000 Local 0.00 12.00 0.00 25,845.04
Base 0.00 12.00 0.00 25,845.04

52186N106 LEAPFROG ENTERPRISES INC COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

3,317.000 1.000000 NHDU Local 9.595300 0.00 16.59 0.00 31,844.20
Base 9.595300 0.00 16.59 0.00 31,844.20

28 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

9,680.000 1.000000 NHDU Local 8.299100 0.00 48.40 0.00 80,383.69
Base 8.299100 0.00 48.40 0.00 80,383.69

52186N106 Total

12,997.000 Local 0.00 64.99 0.00 112,227.89
Base 0.00 64.99 0.00 112,227.89

528872104 LEXICON PHARMACEUTICALS INC COMMON STOCK USD. 19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0123 Nov 2012

4,200.000 1.000000 NHIH Local 1.629400 0.00 42.00 0.00 6,885.48
Base 1.629400 0.00 42.00 0.00 6,885.48

528872104 LEXICON PHARMACEUTICALS INC COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

5,200.000 1.000000 NHHZ Local 1.917500 0.00 78.00 0.00 10,049.00
Base 1.917500 0.00 78.00 0.00 10,049.00
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528872104 Total

9,400.000 Local 0.00 120.00 0.00 16,934.48
Base 0.00 120.00 0.00 16,934.48

529043101 LEXINGTON REALTY TRUST REIT USD.0001 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

2,500.000 1.000000 NHIH Local 9.488100 0.00 0.00 0.00 23,720.25
Base 9.488100 0.00 0.00 0.00 23,720.25

529043101 LEXINGTON REALTY TRUST REIT USD.0001 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

8,000.000 1.000000 NHHZ Local 9.423900 0.00 120.00 0.00 75,511.20
Base 9.423900 0.00 120.00 0.00 75,511.20

24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,800.000 1.000000 NHHZ Local 10.219400 0.00 27.00 0.00 18,421.92
Base 10.219400 0.00 27.00 0.00 18,421.92

529043101 Total

12,300.000 Local 0.00 147.00 0.00 117,653.37
Base 0.00 147.00 0.00 117,653.37

529898108 LIBBEY INC COMMON STOCK USD.0119 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

400.000 1.000000 NHIH Local 18.123600 0.00 6.00 0.00 7,255.44
Base 18.123600 0.00 6.00 0.00 7,255.44

53071M880 LIBERTY VENTURES   SER A COMMON STOCK 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

360.000 1.000000 NHHY Local 49.512800 0.00 5.40 0.00 17,830.01
Base 49.512800 0.00 5.40 0.00 17,830.01

53071M880 LIBERTY VENTURES   SER A COMMON STOCK 05 Oct 2012 RIGHTS SUBSCRIBED USD/DTC05 Oct 2012

349.000 1.000000 NHIM Local 56.440429 0.00 0.00 0.00 19,697.71
Base 56.440429 0.00 0.00 0.00 19,697.71

53071M880 Total

709.000 Local 0.00 5.40 0.00 37,527.72
Base 0.00 5.40 0.00 37,527.72

53217R207 LIFE TIME FITNESS INC COMMON STOCK USD.0218 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012
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100.000 1.000000 NHIH Local 49.857500 0.00 1.50 0.00 4,987.25
Base 49.857500 0.00 1.50 0.00 4,987.25

53217V109 LIFE TECHNOLOGIES CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

330.000 1.000000 NHHY Local 50.469400 0.00 4.95 0.00 16,659.85
Base 50.469400 0.00 4.95 0.00 16,659.85

53219L109 LIFEPOINT HOSPITALS INC COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,228.000 1.000000 NHDU Local 37.644200 0.00 6.14 0.00 46,233.22
Base 37.644200 0.00 6.14 0.00 46,233.22

53224V100 LIFELOCK INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

3,100.000 1.000000 NHIH Local 7.316100 0.00 0.00 0.00 22,679.91
Base 7.316100 0.00 0.00 0.00 22,679.91

53224V100 LIFELOCK INC COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

2,500.000 1.000000 NHHZ Local 7.277000 0.00 37.50 0.00 18,230.00
Base 7.277000 0.00 37.50 0.00 18,230.00

53224V100 Total

5,600.000 Local 0.00 37.50 0.00 40,909.91
Base 0.00 37.50 0.00 40,909.91

532716107 LIMITED BRANDS INC COMMON STOCK USD.5 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,000.000 1.000000 NHIM Local 51.345000 0.00 15.00 0.00 51,360.00
Base 51.345000 0.00 15.00 0.00 51,360.00

533900106 LINCOLN ELECTRIC HOLDINGS COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

846.000 1.000000 NHDU Local 44.059300 0.00 4.23 0.00 37,278.40
Base 44.059300 0.00 4.23 0.00 37,278.40

535555106 LINDSAY CORP COMMON STOCK USD1. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

100.000 1.000000 NHIH Local 78.188000 0.00 1.50 0.00 7,820.30
Base 78.188000 0.00 1.50 0.00 7,820.30

53635B107 LIQUIDITY SERVICES INC COMMON STOCK USD. 25 Oct 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0430 Oct 2012

2,520.000 1.000000 NHHO Local 41.671100 0.00 88.20 0.00 105,099.37

Prepared by State StreetPage 447



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 41.671100 0.00 88.20 0.00 105,099.37

08 Nov 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0414 Nov 2012

1,490.000 1.000000 NHHO Local 38.035800 0.00 52.15 0.00 56,725.49
Base 38.035800 0.00 52.15 0.00 56,725.49

53635B107 Total

4,010.000 Local 0.00 140.35 0.00 161,824.86
Base 0.00 140.35 0.00 161,824.86

536797103 LITHIA MOTORS INC CL A COMMON STOCK NPV 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

200.000 1.000000 NHIH Local 36.640000 0.00 0.00 0.00 7,328.00
Base 36.640000 0.00 0.00 0.00 7,328.00

536797103 LITHIA MOTORS INC CL A COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 36.682000 0.00 7.50 0.00 18,348.50
Base 36.682000 0.00 7.50 0.00 18,348.50

536797103 Total

700.000 Local 0.00 7.50 0.00 25,676.50
Base 0.00 7.50 0.00 25,676.50

537008104 LITTELFUSE INC COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

662.000 1.000000 NHDU Local 53.759200 0.00 3.31 0.00 35,591.90
Base 53.759200 0.00 3.31 0.00 35,591.90

538034109 LIVE NATION ENTERTAINMENT IN COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0103 Dec 2012

900.000 1.000000 NHIH Local 8.826600 0.00 9.00 0.00 7,952.94
Base 8.826600 0.00 9.00 0.00 7,952.94

538034109 LIVE NATION ENTERTAINMENT IN COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,000.000 1.000000 NHHZ Local 9.370500 0.00 15.00 0.00 9,385.50
Base 9.370500 0.00 15.00 0.00 9,385.50

538034109 Total

1,900.000 Local 0.00 24.00 0.00 17,338.44
Base 0.00 24.00 0.00 17,338.44
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540424108 LOEWS CORP COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

200.000 1.000000 NHHY Local 41.510000 0.00 3.00 0.00 8,305.00
Base 41.510000 0.00 3.00 0.00 8,305.00

540424108 LOEWS CORP COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

900.000 1.000000 NHDM Local 40.820000 0.00 13.50 0.00 36,751.50
Base 40.820000 0.00 13.50 0.00 36,751.50

540424108 Total

1,100.000 Local 0.00 16.50 0.00 45,056.50
Base 0.00 16.50 0.00 45,056.50

543881106 LORAL SPACE + COMMUNICATIONS COMMON STOCK USD.0119 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

100.000 1.000000 NHIH Local 78.654000 0.00 1.50 0.00 7,866.90
Base 78.654000 0.00 1.50 0.00 7,866.90

546347105 LOUISIANA PACIFIC CORP COMMON STOCK USD1. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,000.000 1.000000 NHHZ Local 17.100000 0.00 15.00 0.00 17,115.00
Base 17.100000 0.00 15.00 0.00 17,115.00

548661107 LOWE S COS INC COMMON STOCK USD.5 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

330.000 1.000000 NHHY Local 30.891500 0.00 4.95 0.00 10,199.15
Base 30.891500 0.00 4.95 0.00 10,199.15

550021109 LULULEMON ATHLETICA INC COMMON STOCK USD.0105 Nov 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.04

16,519.000 1.000000 NHIB Local 69.944800 0.00 660.76 0.00 1,156,078.91
Base 69.944800 0.00 660.76 0.00 1,156,078.91

05 Nov 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.04CANCEL

-16,519.000 1.000000 NHIB Local 69.944800 0.00 -660.76 0.00 -1,156,078.91
Base 69.944800 0.00 -660.76 0.00 -1,156,078.91

550021109 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

55261F104 M + T BANK CORP COMMON STOCK USD.5 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012
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170.000 1.000000 NHHY Local 97.870000 0.00 2.55 0.00 16,640.45
Base 97.870000 0.00 2.55 0.00 16,640.45

55264U108 MB FINANCIAL INC COMMON STOCK USD.0118 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0323 Oct 2012

1,292.000 1.000000 NHEX Local 19.288400 0.00 38.76 0.00 24,959.37
Base 19.288400 0.00 38.76 0.00 24,959.37

31 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0305 Nov 2012

1,474.000 1.000000 NHEX Local 20.186300 0.00 44.22 0.00 29,798.83
Base 20.186300 0.00 44.22 0.00 29,798.83

01 Nov 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0306 Nov 2012

1,873.000 1.000000 NHEX Local 20.337200 0.00 56.19 0.00 38,147.77
Base 20.337200 0.00 56.19 0.00 38,147.77

05 Nov 2012 VANDHAM SECURITIES CORP USD/DTC 0.0308 Nov 2012

5,539.000 1.000000 NHEX Local 19.975500 0.00 166.17 0.00 110,810.46
Base 19.975500 0.00 166.17 0.00 110,810.46

55264U108 MB FINANCIAL INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 19.480000 0.00 0.00 0.00 7,792.00
Base 19.480000 0.00 0.00 0.00 7,792.00

55264U108 MB FINANCIAL INC COMMON STOCK USD.0105 Dec 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0410 Dec 2012

2,842.000 1.000000 NHEX Local 19.268300 0.00 113.68 0.00 54,874.19
Base 19.268300 0.00 113.68 0.00 54,874.19

55264U108 Total

13,420.000 Local 0.00 419.02 0.00 266,382.62
Base 0.00 419.02 0.00 266,382.62

552676108 MDC HOLDINGS INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 36.230000 0.00 7.50 0.00 18,122.50
Base 36.230000 0.00 7.50 0.00 18,122.50

552697104 MDC PARTNERS INC A COMMON STOCK NPV 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

800.000 1.000000 NHIH Local 10.916600 0.00 10.80 0.00 8,744.08
Base 10.916600 0.00 10.80 0.00 8,744.08
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55305B101 M/I HOMES INC COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

1,000.000 1.000000 NHIH Local 22.034000 0.00 15.00 0.00 22,049.00
Base 22.034000 0.00 15.00 0.00 22,049.00

55305B101 M/I HOMES INC COMMON STOCK USD.0112 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

1,500.000 1.000000 NHHZ Local 21.630000 0.00 22.50 0.00 32,467.50
Base 21.630000 0.00 22.50 0.00 32,467.50

55305B101 Total

2,500.000 Local 0.00 37.50 0.00 54,516.50
Base 0.00 37.50 0.00 54,516.50

553530106 MSC INDUSTRIAL DIRECT CO A COMMON STOCK USD. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

600.000 1.000000 NHIM Local 71.057800 0.00 9.00 0.00 42,643.68
Base 71.057800 0.00 9.00 0.00 42,643.68

553777103 MTS SYSTEMS CORP COMMON STOCK USD.2513 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 49.439000 0.00 1.50 0.00 4,945.40
Base 49.439000 0.00 1.50 0.00 4,945.40

55402X105 MWI VETERINARY SUPPLY INC COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

390.000 1.000000 NHDU Local 105.167900 0.00 1.95 0.00 41,017.43
Base 105.167900 0.00 1.95 0.00 41,017.43

55405W104 MYR GROUP INC/DELAWARE COMMON STOCK USD.0118 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0323 Oct 2012

2,301.000 1.000000 NHEX Local 20.238700 0.00 69.03 0.00 46,638.28
Base 20.238700 0.00 69.03 0.00 46,638.28

55405W104 MYR GROUP INC/DELAWARE COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 21.940000 0.00 0.00 0.00 8,776.00
Base 21.940000 0.00 0.00 0.00 8,776.00

55405W104 Total

2,701.000 Local 0.00 69.03 0.00 55,414.28
Base 0.00 69.03 0.00 55,414.28
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556269108 STEVEN MADDEN LTD COMMON STOCK USD. 28 Nov 2012 ISI GROUPINC USD/DTC 0.0403 Dec 2012

1,090.000 1.000000 NHHO Local 44.103100 0.00 38.15 0.00 48,110.53
Base 44.103100 0.00 38.15 0.00 48,110.53

557995933 MADISON DEARBORN CAP PARTNER V LP 24 Sep 2012 CAPITAL CALL USD/OTH24 Sep 2012

241,750.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 241,750.00
Base 1.000000 0.00 0.00 0.00 241,750.00

55799E918 MADISON DEARBORN CAP PTNRS VI 14 Nov 2012 CAPITAL CALL USD/OTH14 Nov 2012

3,019,330.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 3,019,330.00
Base 1.000000 0.00 0.00 0.00 3,019,330.00

10 Dec 2012 CAPITAL CALL USD/OTH10 Dec 2012

905,799.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 905,799.00
Base 1.000000 0.00 0.00 0.00 905,799.00

55799E918 Total

3,925,129.000 Local 0.00 0.00 0.00 3,925,129.00
Base 0.00 0.00 0.00 3,925,129.00

559079207 MAGELLAN HEALTH SERVICES INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHHZ Local 47.549800 0.00 6.00 0.00 19,025.92
Base 47.549800 0.00 6.00 0.00 19,025.92

24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

200.000 1.000000 NHHZ Local 52.580000 0.00 3.00 0.00 10,519.00
Base 52.580000 0.00 3.00 0.00 10,519.00

559079207 Total

600.000 Local 0.00 9.00 0.00 29,544.92
Base 0.00 9.00 0.00 29,544.92

560305104 MAIDENFORM BRANDS INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 18.550000 0.00 0.00 0.00 7,420.00
Base 18.550000 0.00 0.00 0.00 7,420.00

56035L104 MAIN STREET CAPITAL CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012
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2,100.000 1.000000 NHHZ Local 30.435700 0.00 31.50 0.00 63,946.47
Base 30.435700 0.00 31.50 0.00 63,946.47

15 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC21 Nov 2012

12.321 1.000000 NHHZ Local 27.489651 0.00 0.00 0.00 338.70
Base 27.489651 0.00 0.00 0.00 338.70

56035L104 MAIN STREET CAPITAL CORP COMMON STOCK USD.0124 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHIH Local 30.086700 0.00 9.00 0.00 18,061.02
Base 30.086700 0.00 9.00 0.00 18,061.02

56035L104 MAIN STREET CAPITAL CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,600.000 1.000000 NHHZ Local 30.088300 0.00 24.00 0.00 48,165.28
Base 30.088300 0.00 24.00 0.00 48,165.28

56035L104 Total

4,312.321 Local 0.00 64.50 0.00 130,511.47
Base 0.00 64.50 0.00 130,511.47

560879108 MAKO SURGICAL CORP COMMON STOCK USD. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

700.000 1.000000 NHIH Local 12.847100 0.00 10.50 0.00 9,003.47
Base 12.847100 0.00 10.50 0.00 9,003.47

56400P201 MANNKIND CORP COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Dec 2012

2,300.000 1.000000 NHIH Local 2.155700 0.00 23.00 0.00 4,981.11
Base 2.155700 0.00 23.00 0.00 4,981.11

564563104 MANTECH INTERNATIONAL CORP A COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

300.000 1.000000 NHIH Local 24.530000 0.00 0.00 0.00 7,359.00
Base 24.530000 0.00 0.00 0.00 7,359.00

56509R108 MAP PHARMACEUTICALS INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHIH Local 15.633000 0.00 6.00 0.00 6,259.20
Base 15.633000 0.00 6.00 0.00 6,259.20

571748102 MARSH + MCLENNAN COS COMMON STOCK USD1. 16 Oct 2012 NORTH SOUTH CAPITAL LLC USD/DTC 0.0319 Oct 2012

15,018.000 1.000000 NHIB Local 34.854300 0.00 450.54 0.00 523,892.42
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Base 34.854300 0.00 450.54 0.00 523,892.42

18 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0523 Oct 2012

13,234.000 1.000000 NHIB Local 35.042300 0.00 661.70 0.00 464,411.50
Base 35.042300 0.00 661.70 0.00 464,411.50

08 Nov 2012 STATE STREET GLOBAL MARKETS, LLC USD/DTC 0.0414 Nov 2012

4,674.000 1.000000 NHIB Local 34.308200 0.00 186.96 0.00 160,543.49
Base 34.308200 0.00 186.96 0.00 160,543.49

571748102 Total

32,926.000 Local 0.00 1,299.20 0.00 1,148,847.41
Base 0.00 1,299.20 0.00 1,148,847.41

574795100 MASIMO CORPORATION COMMON STOCK USD. 18 Oct 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0423 Oct 2012

3,590.000 1.000000 NHHO Local 22.713100 0.00 125.65 0.00 81,665.68
Base 22.713100 0.00 125.65 0.00 81,665.68

27 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.02OPEN

2,090.000 1.000000 NHHO Local 20.214400 0.00 41.80 0.00 42,289.90
Base 20.214400 0.00 41.80 0.00 42,289.90

574795100 Total

5,680.000 Local 0.00 167.45 0.00 123,955.58
Base 0.00 167.45 0.00 123,955.58

576323109 MASTEC INC COMMON STOCK USD.1 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,054.000 1.000000 NHDU Local 23.827100 0.00 5.27 0.00 25,119.03
Base 23.827100 0.00 5.27 0.00 25,119.03

576323109 MASTEC INC COMMON STOCK USD.1 26 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0331 Dec 2012

21,600.000 1.000000 NHIB Local 24.644200 0.00 648.00 0.00 532,962.72
Base 24.644200 0.00 648.00 0.00 532,962.72

27 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.01OPEN

18,370.000 1.000000 NHIB Local 24.500100 0.00 183.70 0.00 450,250.54
Base 24.500100 0.00 183.70 0.00 450,250.54
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576323109 MASTEC INC COMMON STOCK USD.1 28 Dec 2012 INTERNAL SWAP DVP USD/DTCOPEN

300.000 1.000000 NHIH Local 24.500000 0.00 0.00 0.00 7,350.00
Base 24.500000 0.00 0.00 0.00 7,350.00

576323109 Total

41,324.000 Local 0.00 836.97 0.00 1,015,682.29
Base 0.00 836.97 0.00 1,015,682.29

576690101 MATERION CORP COMMON STOCK NPV 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

300.000 1.000000 NHIH Local 20.030000 0.00 0.00 0.00 6,009.00
Base 20.030000 0.00 0.00 0.00 6,009.00

577081102 MATTEL INC COMMON STOCK USD1. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,300.000 1.000000 NHIM Local 36.742700 0.00 19.50 0.00 47,785.01
Base 36.742700 0.00 19.50 0.00 47,785.01

577128101 MATTHEWS INTL CORP CLASS A COMMON STOCK USD1. 16 Nov 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0421 Nov 2012

1,033.000 1.000000 NHEX Local 28.086800 0.00 41.32 0.00 29,054.98
Base 28.086800 0.00 41.32 0.00 29,054.98

19 Nov 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0423 Nov 2012

1,336.000 1.000000 NHEX Local 28.679900 0.00 53.44 0.00 38,369.79
Base 28.679900 0.00 53.44 0.00 38,369.79

20 Nov 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0426 Nov 2012

1,254.000 1.000000 NHEX Local 28.611900 0.00 50.16 0.00 35,929.48
Base 28.611900 0.00 50.16 0.00 35,929.48

21 Nov 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0427 Nov 2012

1,839.000 1.000000 NHEX Local 28.360100 0.00 73.56 0.00 52,227.78
Base 28.360100 0.00 73.56 0.00 52,227.78

23 Nov 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0428 Nov 2012

578.000 1.000000 NHEX Local 29.026000 0.00 23.12 0.00 16,800.15
Base 29.026000 0.00 23.12 0.00 16,800.15

26 Nov 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0429 Nov 2012
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1,582.000 1.000000 NHEX Local 29.302200 0.00 63.28 0.00 46,419.36
Base 29.302200 0.00 63.28 0.00 46,419.36

05 Dec 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0410 Dec 2012

1,248.000 1.000000 NHEX Local 31.255100 0.00 49.92 0.00 39,056.28
Base 31.255100 0.00 49.92 0.00 39,056.28

06 Dec 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0411 Dec 2012

670.000 1.000000 NHEX Local 31.356400 0.00 26.80 0.00 21,035.59
Base 31.356400 0.00 26.80 0.00 21,035.59

07 Dec 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0412 Dec 2012

856.000 1.000000 NHEX Local 31.639700 0.00 34.24 0.00 27,117.82
Base 31.639700 0.00 34.24 0.00 27,117.82

10 Dec 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0413 Dec 2012

2,209.000 1.000000 NHEX Local 32.061900 0.00 88.36 0.00 70,913.10
Base 32.061900 0.00 88.36 0.00 70,913.10

577128101 Total

12,605.000 Local 0.00 504.20 0.00 376,924.33
Base 0.00 504.20 0.00 376,924.33

577767106 MAXWELL TECHNOLOGIES INC COMMON STOCK USD.1 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0128 Dec 2012

700.000 1.000000 NHIH Local 8.117100 0.00 7.00 0.00 5,688.97
Base 8.117100 0.00 7.00 0.00 5,688.97

577933104 MAXIMUS INC COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

165.000 1.000000 NHDU Local 55.000700 0.00 0.83 0.00 9,075.95
Base 55.000700 0.00 0.83 0.00 9,075.95

577933104 MAXIMUS INC COMMON STOCK NPV 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

100.000 1.000000 NHIH Local 63.120000 0.00 1.50 0.00 6,313.50
Base 63.120000 0.00 1.50 0.00 6,313.50

577933104 MAXIMUS INC COMMON STOCK NPV 28 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

3,730.000 1.000000 NHDU Local 61.774100 0.00 18.65 0.00 230,436.04
Base 61.774100 0.00 18.65 0.00 230,436.04
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31 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.01OPEN

1,410.000 1.000000 NHDU Local 62.762000 0.00 7.05 0.00 88,501.47
Base 62.762000 0.00 7.05 0.00 88,501.47

577933104 Total

5,405.000 Local 0.00 28.03 0.00 334,326.96
Base 0.00 28.03 0.00 334,326.96

579780206 MCCORMICK + CO NON VTG SHRS COMMON STOCK NPV 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,400.000 1.000000 NHDZ Local 61.509300 0.00 28.00 0.00 86,141.02
Base 61.509300 0.00 28.00 0.00 86,141.02

58039P107 MCEWEN MINING INC COMMON STOCK NPV 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

11,800.000 1.000000 NHHZ Local 4.594700 0.00 177.00 0.00 54,394.46
Base 4.594700 0.00 177.00 0.00 54,394.46

58039P107 MCEWEN MINING INC COMMON STOCK NPV 19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0123 Nov 2012

2,700.000 1.000000 NHIH Local 3.746100 0.00 27.00 0.00 10,141.47
Base 3.746100 0.00 27.00 0.00 10,141.47

03 Dec 2012 RIGHTS SUBSCRIBED USD/DTC03 Dec 2012

3,550.000 1.000000 NHIH Local 2.250000 0.00 0.00 0.00 7,987.50
Base 2.250000 0.00 0.00 0.00 7,987.50

58039P107 Total

18,050.000 Local 0.00 204.00 0.00 72,523.43
Base 0.00 204.00 0.00 72,523.43

58039P115 MCEWEN MINING INC RTS EXP 04DEC12 06 Nov 2012 RIGHTS OFFER USD/DTC

125,700.000 1.000000 NHHZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

06 Nov 2012 RIGHTS OFFER USD/DTCCANCEL

-125,700.000 1.000000 NHHZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

58039P115 MCEWEN MINING INC RTS EXP 04DEC12 06 Nov 2012 7 RIGHTS OFFER USD/DTC13 Nov 2012
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35,500.000 1.000000 NHIH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

58039P115 MCEWEN MINING INC RTS EXP 04DEC12 06 Nov 2012 7 RIGHTS OFFER USD/DTC13 Nov 2012

113,900.000 1.000000 NHHZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

58039P115 Total

149,400.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

582839106 MEAD JOHNSON NUTRITION CO COMMON STOCK USD.0117 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0322 Oct 2012

33,000.000 1.000000 NHDZ Local 71.835400 0.00 990.00 0.00 2,371,558.20
Base 71.835400 0.00 990.00 0.00 2,371,558.20

31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

2,500.000 1.000000 NHDZ Local 61.893900 0.00 50.00 0.00 154,784.75
Base 61.893900 0.00 50.00 0.00 154,784.75

582839106 Total

35,500.000 Local 0.00 1,040.00 0.00 2,526,342.95
Base 0.00 1,040.00 0.00 2,526,342.95

583421102 MEASUREMENT SPECIALTIES INC COMMON STOCK NPV 10 Oct 2012 INTERNAL SWAP DVP USD/DTC15 Oct 2012

300.000 1.000000 NHIH Local 33.410000 0.00 0.00 0.00 10,023.00
Base 33.410000 0.00 0.00 0.00 10,023.00

584045108 MEDASSETS INC COMMON STOCK USD.0115 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Oct 2012

3,166.000 1.000000 NHEX Local 18.483400 0.00 94.98 0.00 58,613.42
Base 18.483400 0.00 94.98 0.00 58,613.42

06 Nov 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0409 Nov 2012

1,538.000 1.000000 NHEX Local 17.366900 0.00 61.52 0.00 26,771.81
Base 17.366900 0.00 61.52 0.00 26,771.81

17 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0320 Dec 2012

4,959.000 1.000000 NHEX Local 16.539000 0.00 148.77 0.00 82,165.67
Base 16.539000 0.00 148.77 0.00 82,165.67
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584045108 Total

9,663.000 Local 0.00 305.27 0.00 167,550.90
Base 0.00 305.27 0.00 167,550.90

58463J304 MEDICAL PROPERTIES TRUST INC REIT USD.001 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

800.000 1.000000 NHIH Local 11.296000 0.00 12.00 0.00 9,048.80
Base 11.296000 0.00 12.00 0.00 9,048.80

58463J304 MEDICAL PROPERTIES TRUST INC REIT USD.001 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

1,500.000 1.000000 NHHZ Local 11.249300 0.00 22.50 0.00 16,896.45
Base 11.249300 0.00 22.50 0.00 16,896.45

58463J304 Total

2,300.000 Local 0.00 34.50 0.00 25,945.25
Base 0.00 34.50 0.00 25,945.25

58470H101 MEDIFAST INC COMMON STOCK USD. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

200.000 1.000000 NHIH Local 31.568000 0.00 3.00 0.00 6,316.60
Base 31.568000 0.00 3.00 0.00 6,316.60

58503F106 MEDLEY CAPITAL CORP COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

3,160.000 1.000000 NHHZ Local 14.316100 0.00 47.40 0.00 45,286.28
Base 14.316100 0.00 47.40 0.00 45,286.28

26 Nov 2012 7 AUTREPAT-STK/$ DIV USD/DTC21 Dec 2012

373.556 1.000000 NHHZ Local 13.128633 0.00 0.00 0.00 4,904.28
Base 13.128633 0.00 0.00 0.00 4,904.28

58503F106 MEDLEY CAPITAL CORP COMMON STOCK USD. 26 Nov 2012 7 AUTREPAT-STK/$ DIV USD/DTC21 Dec 2012

114.017 1.000000 NHIH Local 13.128568 0.00 0.00 0.00 1,496.88
Base 13.128568 0.00 0.00 0.00 1,496.88

24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

1,000.000 1.000000 NHIH Local 14.480000 0.00 15.00 0.00 14,495.00
Base 14.480000 0.00 15.00 0.00 14,495.00

58503F106 MEDLEY CAPITAL CORP COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012
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3,100.000 1.000000 NHHZ Local 14.474000 0.00 46.50 0.00 44,915.90
Base 14.474000 0.00 46.50 0.00 44,915.90

58503F106 Total

7,747.573 Local 0.00 108.90 0.00 111,098.34
Base 0.00 108.90 0.00 111,098.34

585055106 MEDTRONIC INC COMMON STOCK USD.1 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

290.000 1.000000 NHHY Local 43.914800 0.00 4.35 0.00 12,739.64
Base 43.914800 0.00 4.35 0.00 12,739.64

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

400.000 1.000000 NHHY Local 41.765000 0.00 6.00 0.00 16,712.00
Base 41.765000 0.00 6.00 0.00 16,712.00

585055106 Total

690.000 Local 0.00 10.35 0.00 29,451.64
Base 0.00 10.35 0.00 29,451.64

587118100 MEN S WEARHOUSE INC/THE COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

200.000 1.000000 NHIH Local 32.437000 0.00 3.00 0.00 6,490.40
Base 32.437000 0.00 3.00 0.00 6,490.40

587118100 MEN S WEARHOUSE INC/THE COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 30.473300 0.00 9.00 0.00 18,292.98
Base 30.473300 0.00 9.00 0.00 18,292.98

587118100 Total

800.000 Local 0.00 12.00 0.00 24,783.38
Base 0.00 12.00 0.00 24,783.38

587200106 MENTOR GRAPHICS CORP COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

400.000 1.000000 NHIH Local 16.527500 0.00 6.00 0.00 6,617.00
Base 16.527500 0.00 6.00 0.00 6,617.00

58933Y105 MERCK + CO. INC. COMMON STOCK USD.5 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

610.000 1.000000 NHHY Local 46.170200 0.00 9.15 0.00 28,172.97
Base 46.170200 0.00 9.15 0.00 28,172.97
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07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 44.500000 0.00 4.50 0.00 13,354.50
Base 44.500000 0.00 4.50 0.00 13,354.50

58933Y105 Total

910.000 Local 0.00 13.65 0.00 41,527.47
Base 0.00 13.65 0.00 41,527.47

589378108 MERCURY SYSTEMS INC COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Dec 2012

600.000 1.000000 NHIH Local 8.728300 0.00 6.00 0.00 5,242.98
Base 8.728300 0.00 6.00 0.00 5,242.98

589433101 MEREDITH CORP COMMON STOCK USD1. 15 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Oct 2012

1,493.000 1.000000 NHEX Local 33.724000 0.00 44.79 0.00 50,394.72
Base 33.724000 0.00 44.79 0.00 50,394.72

18 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0323 Oct 2012

809.000 1.000000 NHEX Local 35.320000 0.00 24.27 0.00 28,598.15
Base 35.320000 0.00 24.27 0.00 28,598.15

17 Oct 2012 SANDLER ONEILL + PART LP USD/DTC 0.0322 Oct 2012

263.000 1.000000 NHEX Local 35.170200 0.00 7.89 0.00 9,257.65
Base 35.170200 0.00 7.89 0.00 9,257.65

589433101 MEREDITH CORP COMMON STOCK USD1. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

200.000 1.000000 NHIH Local 31.390000 0.00 0.00 0.00 6,278.00
Base 31.390000 0.00 0.00 0.00 6,278.00

589433101 Total

2,765.000 Local 0.00 76.95 0.00 94,528.52
Base 0.00 76.95 0.00 94,528.52

589889104 MERIT MEDICAL SYSTEMS INC COMMON STOCK NPV 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

600.000 1.000000 NHIH Local 14.362000 0.00 9.00 0.00 8,626.20
Base 14.362000 0.00 9.00 0.00 8,626.20

59001A102 MERITAGE HOMES CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012
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980.000 1.000000 NHHZ Local 41.140200 0.00 14.70 0.00 40,332.10
Base 41.140200 0.00 14.70 0.00 40,332.10

59001A102 MERITAGE HOMES CORP COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 38.802500 0.00 3.00 0.00 7,763.50
Base 38.802500 0.00 3.00 0.00 7,763.50

59001A102 Total

1,180.000 Local 0.00 17.70 0.00 48,095.60
Base 0.00 17.70 0.00 48,095.60

59001K100 MERITOR INC COMMON STOCK USD1. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0129 Oct 2012

1,300.000 1.000000 NHIH Local 4.498100 0.00 13.00 0.00 5,860.53
Base 4.498100 0.00 13.00 0.00 5,860.53

591520200 METHODE ELECTRONICS INC COMMON STOCK USD.5 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0121 Dec 2012

600.000 1.000000 NHIH Local 9.373300 0.00 6.00 0.00 5,629.98
Base 9.373300 0.00 6.00 0.00 5,629.98

59156R108 METLIFE INC COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,100.000 1.000000 NHDM Local 32.663200 0.00 16.50 0.00 35,946.02
Base 32.663200 0.00 16.50 0.00 35,946.02

592142103 METRO HEALTH NETWORKS INC COMMON STOCK USD. 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0115 Oct 2012

900.000 1.000000 NHIH Local 9.921100 0.00 9.00 0.00 8,937.99
Base 9.921100 0.00 9.00 0.00 8,937.99

592688105 METTLER TOLEDO INTERNATIONAL COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0307 Dec 2012

12,100.000 1.000000 NHDZ Local 185.925500 0.00 363.00 0.00 2,250,061.55
Base 185.925500 0.00 363.00 0.00 2,250,061.55

594918104 MICROSOFT CORP COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,100.000 1.000000 NHDM Local 27.149500 0.00 16.50 0.00 29,880.95
Base 27.149500 0.00 16.50 0.00 29,880.95

59522J103 MID AMERICA APARTMENT COMM REIT USD.01 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,172.000 1.000000 NHDU Local 64.202000 0.00 5.86 0.00 75,250.60
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Base 64.202000 0.00 5.86 0.00 75,250.60

596278101 MIDDLEBY CORP COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

100.000 1.000000 NHIH Local 126.730000 0.00 0.00 0.00 12,673.00
Base 126.730000 0.00 0.00 0.00 12,673.00

596680108 MIDDLESEX WATER CO COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 19.170200 0.00 4.50 0.00 5,755.56
Base 19.170200 0.00 4.50 0.00 5,755.56

600544100 HERMAN MILLER INC COMMON STOCK USD.2 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

500.000 1.000000 NHIH Local 19.466000 0.00 7.50 0.00 9,740.50
Base 19.466000 0.00 7.50 0.00 9,740.50

602682205 MINDSPEED TECHNOLOGIES INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

1,900.000 1.000000 NHIH Local 4.475000 0.00 19.00 0.00 8,521.50
Base 4.475000 0.00 19.00 0.00 8,521.50

603158106 MINERALS TECHNOLOGIES INC COMMON STOCK USD.1 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

262.000 1.000000 NHDU Local 71.183400 0.00 1.31 0.00 18,651.36
Base 71.183400 0.00 1.31 0.00 18,651.36

603158106 MINERALS TECHNOLOGIES INC COMMON STOCK USD.1 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 39.322000 0.00 7.50 0.00 19,668.50
Base 39.322000 0.00 7.50 0.00 19,668.50

603158106 Total

762.000 Local 0.00 8.81 0.00 38,319.86
Base 0.00 8.81 0.00 38,319.86

60740F105 MOBILE MINI INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

900.000 1.000000 NHHZ Local 20.579400 0.00 13.50 0.00 18,534.96
Base 20.579400 0.00 13.50 0.00 18,534.96

607828100 MODINE MANUFACTURING CO COMMON STOCK USD. 05 Nov 2012 LIQUIDNETINC USD/DTC 0.0208 Nov 2012

2,558.000 1.000000 NHDU Local 6.884900 0.00 39.65 0.00 17,651.22
Base 6.884900 0.00 39.65 0.00 17,651.22
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607828100 MODINE MANUFACTURING CO COMMON STOCK USD. 13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

900.000 1.000000 NHIH Local 7.590000 0.00 0.00 0.00 6,831.00
Base 7.590000 0.00 0.00 0.00 6,831.00

607828100 Total

3,458.000 Local 0.00 39.65 0.00 24,482.22
Base 0.00 39.65 0.00 24,482.22

609207105 MONDELEZ INTERNATIONAL INC A COMMON STOCK NPV 02 Oct 2012 NAME CHANGE NON CASH USD/DTC02 Oct 2012

94,184.000 1.000000 NHDM Local 17.861660 0.00 0.00 0.00 1,682,282.63
Base 17.861660 0.00 0.00 0.00 1,682,282.63

609207105 MONDELEZ INTERNATIONAL INC A COMMON STOCK NPV 02 Oct 2012 NAME CHANGE NON CASH USD/DTC02 Oct 2012

71,976.000 1.000000 NHHY Local 17.879866 0.00 0.00 0.00 1,286,921.28
Base 17.879866 0.00 0.00 0.00 1,286,921.28

04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

310.000 1.000000 NHHY Local 27.948700 0.00 4.65 0.00 8,668.75
Base 27.948700 0.00 4.65 0.00 8,668.75

609207105 Total

166,470.000 Local 0.00 4.65 0.00 2,977,872.66
Base 0.00 4.65 0.00 2,977,872.66

609720107 MONMOUTH REIT CLASS A REIT USD.01 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHIH Local 11.263400 0.00 7.50 0.00 5,639.20
Base 11.263400 0.00 7.50 0.00 5,639.20

611740101 MONSTER BEVERAGE CORP COMMON STOCK USD. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

800.000 1.000000 NHIM Local 51.377500 0.00 12.00 0.00 41,114.00
Base 51.377500 0.00 12.00 0.00 41,114.00

615369105 MOODY S CORP COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

900.000 1.000000 NHIM Local 48.970000 0.00 13.50 0.00 44,086.50
Base 48.970000 0.00 13.50 0.00 44,086.50

615394202 MOOG INC CLASS A COMMON STOCK USD1. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012
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500.000 1.000000 NHHZ Local 37.017700 0.00 7.50 0.00 18,516.35
Base 37.017700 0.00 7.50 0.00 18,516.35

615394202 MOOG INC CLASS A COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

892.000 1.000000 NHDU Local 37.346700 0.00 4.46 0.00 33,317.72
Base 37.346700 0.00 4.46 0.00 33,317.72

615394202 MOOG INC CLASS A COMMON STOCK USD1. 11 Dec 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0314 Dec 2012

12,550.000 1.000000 NHDX Local 37.511500 0.00 376.50 0.00 471,145.83
Base 37.511500 0.00 376.50 0.00 471,145.83

12 Dec 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0317 Dec 2012

11,450.000 1.000000 NHDX Local 37.902100 0.00 343.50 0.00 434,322.55
Base 37.902100 0.00 343.50 0.00 434,322.55

13 Dec 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0318 Dec 2012

6,200.000 1.000000 NHDX Local 37.750700 0.00 186.00 0.00 234,240.34
Base 37.750700 0.00 186.00 0.00 234,240.34

14 Dec 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0319 Dec 2012

3,350.000 1.000000 NHDX Local 37.610000 0.00 100.50 0.00 126,094.00
Base 37.610000 0.00 100.50 0.00 126,094.00

17 Dec 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0320 Dec 2012

350.000 1.000000 NHDX Local 37.986700 0.00 10.50 0.00 13,305.85
Base 37.986700 0.00 10.50 0.00 13,305.85

615394202 Total

35,292.000 Local 0.00 1,028.96 0.00 1,330,942.64
Base 0.00 1,028.96 0.00 1,330,942.64

617446448 MORGAN STANLEY COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

900.000 1.000000 NHHY Local 16.892800 0.00 13.50 0.00 15,217.02
Base 16.892800 0.00 13.50 0.00 15,217.02

61945C103 MOSAIC CO/THE COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

150.000 1.000000 NHHY Local 54.990000 0.00 2.25 0.00 8,250.75
Base 54.990000 0.00 2.25 0.00 8,250.75
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624756102 MUELLER INDUSTRIES INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHHZ Local 48.839800 0.00 6.00 0.00 19,541.92
Base 48.839800 0.00 6.00 0.00 19,541.92

625453105 MULTIMEDIA GAMES HOLDING CO COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

500.000 1.000000 NHIH Local 13.870000 0.00 0.00 0.00 6,935.00
Base 13.870000 0.00 0.00 0.00 6,935.00

626717102 MURPHY OIL CORP COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

140.000 1.000000 NHHY Local 58.300000 0.00 2.10 0.00 8,164.10
Base 58.300000 0.00 2.10 0.00 8,164.10

628778102 N B T BANCORP INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

400.000 1.000000 NHIH Local 20.055000 0.00 5.40 0.00 8,027.40
Base 20.055000 0.00 5.40 0.00 8,027.40

62912R107 NGP CAPITAL RESOURCES CO COMMON STOCK USD. 08 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC12 Oct 2012

255.388 1.000000 NHHZ Local 7.965292 0.00 0.00 0.00 2,034.24
Base 7.965292 0.00 0.00 0.00 2,034.24

62912R107 NGP CAPITAL RESOURCES CO COMMON STOCK USD. 08 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC12 Oct 2012

74.804 1.000000 NHIH Local 7.965349 0.00 0.00 0.00 595.84
Base 7.965349 0.00 0.00 0.00 595.84

62912R107 Total

330.192 Local 0.00 0.00 0.00 2,630.08
Base 0.00 0.00 0.00 2,630.08

629377508 NRG ENERGY INC COMMON STOCK USD.0117 Dec 2012 MERGER NON CASH USD/DTC17 Dec 2012

54,671.360 1.000000 NHHZ Local 12.168507 0.00 0.00 0.00 665,268.86
Base 12.168507 0.00 0.00 0.00 665,268.86

629377508 NRG ENERGY INC COMMON STOCK USD.0117 Dec 2012 MERGER NON CASH USD/DTC17 Dec 2012

16,647.040 1.000000 NHIH Local 12.086348 0.00 0.00 0.00 201,201.93
Base 12.086348 0.00 0.00 0.00 201,201.93
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629377508 NRG ENERGY INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

4,800.000 1.000000 NHDM Local 22.719400 0.00 72.00 0.00 109,125.12
Base 22.719400 0.00 72.00 0.00 109,125.12

629377508 Total

76,118.400 Local 0.00 72.00 0.00 975,595.91
Base 0.00 72.00 0.00 975,595.91

62944T105 NVR INC COMMON STOCK USD.0105 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0108 Nov 2012

379.000 1.000000 NHIB Local 904.594000 0.00 3.79 0.00 342,844.92
Base 904.594000 0.00 3.79 0.00 342,844.92

06 Nov 2012 GOLDMAN SACHS + CO USD/DTC 0.0109 Nov 2012

183.000 1.000000 NHIB Local 914.752500 0.00 1.83 0.00 167,401.54
Base 914.752500 0.00 1.83 0.00 167,401.54

07 Nov 2012 GOLDMAN SACHS + CO USD/DTC 0.0113 Nov 2012

282.000 1.000000 NHIB Local 914.580900 0.00 2.82 0.00 257,914.63
Base 914.580900 0.00 2.82 0.00 257,914.63

21 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0127 Nov 2012

192.000 1.000000 NHIB Local 894.226500 0.00 1.92 0.00 171,693.41
Base 894.226500 0.00 1.92 0.00 171,693.41

23 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0128 Nov 2012

73.000 1.000000 NHIB Local 898.270000 0.00 0.73 0.00 65,574.44
Base 898.270000 0.00 0.73 0.00 65,574.44

26 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0129 Nov 2012

213.000 1.000000 NHIB Local 891.904100 0.00 2.13 0.00 189,977.70
Base 891.904100 0.00 2.13 0.00 189,977.70

27 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Nov 2012

125.000 1.000000 NHIB Local 900.076000 0.00 1.25 0.00 112,510.75
Base 900.076000 0.00 1.25 0.00 112,510.75
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62944T105 Total

1,447.000 Local 0.00 14.47 0.00 1,307,917.39
Base 0.00 14.47 0.00 1,307,917.39

631158102 NASH FINCH CO COMMON STOCK USD1. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

300.000 1.000000 NHIH Local 21.120000 0.00 4.50 0.00 6,340.50
Base 21.120000 0.00 4.50 0.00 6,340.50

633707104 NATIONAL BANK HOLD CL A COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,200.000 1.000000 NHIH Local 18.536100 0.00 0.00 0.00 22,243.32
Base 18.536100 0.00 0.00 0.00 22,243.32

633707104 NATIONAL BANK HOLD CL A COMMON STOCK 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

4,200.000 1.000000 NHHZ Local 18.575700 0.00 63.00 0.00 78,080.94
Base 18.575700 0.00 63.00 0.00 78,080.94

633707104 Total

5,400.000 Local 0.00 63.00 0.00 100,324.26
Base 0.00 63.00 0.00 100,324.26

63607P208 NATIONAL FINANCIAL PARTNERS COMMON STOCK USD.1 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

400.000 1.000000 NHIH Local 16.612000 0.00 6.00 0.00 6,650.80
Base 16.612000 0.00 6.00 0.00 6,650.80

63607P208 NATIONAL FINANCIAL PARTNERS COMMON STOCK USD.1 20 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0326 Dec 2012

17,700.000 1.000000 NHDY Local 17.893110 0.00 531.00 0.00 317,239.05
Base 17.893110 0.00 531.00 0.00 317,239.05

63607P208 Total

18,100.000 Local 0.00 537.00 0.00 323,889.85
Base 0.00 537.00 0.00 323,889.85

63633D104 NATL HEALTH INVESTORS INC REIT USD.01 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 56.625000 0.00 1.50 0.00 5,664.00
Base 56.625000 0.00 1.50 0.00 5,664.00

636518102 NATIONAL INSTRUMENTS CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012
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1,052.000 1.000000 NHDU Local 24.539300 0.00 5.26 0.00 25,820.60
Base 24.539300 0.00 5.26 0.00 25,820.60

637138108 NATL PENN BCSHS INC COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

5,123.000 1.000000 NHDU Local 8.966000 0.00 25.62 0.00 45,958.44
Base 8.966000 0.00 25.62 0.00 45,958.44

637138108 NATL PENN BCSHS INC COMMON STOCK NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,800.000 1.000000 NHHZ Local 9.480000 0.00 27.00 0.00 17,091.00
Base 9.480000 0.00 27.00 0.00 17,091.00

637138108 NATL PENN BCSHS INC COMMON STOCK NPV 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0110 Dec 2012

500.000 1.000000 NHIH Local 9.464800 0.00 5.00 0.00 4,737.40
Base 9.464800 0.00 5.00 0.00 4,737.40

637138108 Total

7,423.000 Local 0.00 57.62 0.00 67,786.84
Base 0.00 57.62 0.00 67,786.84

63888U108 NATURAL GROCERS BY VITAMIN C COMMON STOCK USD. 04 Oct 2012 2 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0212 Oct 2012

2,450.000 1.000000 NHHZ Local 24.697900 0.00 36.75 0.00 60,546.61
Base 24.697900 0.00 36.75 0.00 60,546.61

639050103 NATUS MEDICAL INC COMMON STOCK USD. 18 Dec 2012 BARCLAYS CAPITAL LE USD/DTC 0.0121 Dec 2012

600.000 1.000000 NHIH Local 10.866900 0.00 8.10 0.00 6,528.24
Base 10.866900 0.00 8.10 0.00 6,528.24

63934E108 NAVISTAR INTERNATIONAL CORP COMMON STOCK USD.1 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

500.000 1.000000 NHHY Local 20.662000 0.00 7.50 0.00 10,338.50
Base 20.662000 0.00 7.50 0.00 10,338.50

63937X103 NAVIDEA BIOPHARMACEUTICALS I COMMON STOCK USD. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

3,000.000 1.000000 NHIH Local 2.709000 0.00 30.00 0.00 8,157.00
Base 2.709000 0.00 30.00 0.00 8,157.00

640268108 NEKTAR THERAPEUTICS COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

2,466.000 1.000000 NHDU Local 9.006700 0.00 12.33 0.00 22,222.85
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Base 9.006700 0.00 12.33 0.00 22,222.85

640491106 NEOGEN CORP COMMON STOCK USD.1605 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

439.000 1.000000 NHDU Local 41.040200 0.00 2.20 0.00 18,018.85
Base 41.040200 0.00 2.20 0.00 18,018.85

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0128 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC05 Oct 2012

116.637 1.000000 NHHZ Local 14.819997 0.00 0.00 0.00 1,728.56
Base 14.819997 0.00 0.00 0.00 1,728.56

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0128 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC05 Oct 2012

50.266 1.000000 NHIH Local 14.819957 0.00 0.00 0.00 744.94
Base 14.819957 0.00 0.00 0.00 744.94

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0112 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

2,300.000 1.000000 NHHZ Local 14.569600 0.00 34.50 0.00 33,544.58
Base 14.569600 0.00 34.50 0.00 33,544.58

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0119 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

700.000 1.000000 NHIH Local 14.790100 0.00 10.50 0.00 10,363.57
Base 14.790100 0.00 10.50 0.00 10,363.57

24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHIH Local 14.863300 0.00 9.00 0.00 8,926.98
Base 14.863300 0.00 9.00 0.00 8,926.98

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,800.000 1.000000 NHHZ Local 14.873900 0.00 57.00 0.00 56,577.82
Base 14.873900 0.00 57.00 0.00 56,577.82

647551100 Total

7,566.903 Local 0.00 111.00 0.00 111,886.45
Base 0.00 111.00 0.00 111,886.45

649445103 NEW YORK COMMUNITY BANCORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,100.000 1.000000 NHHY Local 14.804100 0.00 16.50 0.00 16,301.01
Base 14.804100 0.00 16.50 0.00 16,301.01
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649604501 NEW YORK MORTGAGE TRUST INC REIT USD.02 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

8,820.000 1.000000 NHHZ Local 6.950000 0.00 132.30 0.00 61,431.30
Base 6.950000 0.00 132.30 0.00 61,431.30

649604501 NEW YORK MORTGAGE TRUST INC REIT USD.02 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

3,000.000 1.000000 NHIH Local 6.848100 0.00 0.00 0.00 20,544.30
Base 6.848100 0.00 0.00 0.00 20,544.30

649604501 NEW YORK MORTGAGE TRUST INC REIT USD.02 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

9,900.000 1.000000 NHHZ Local 6.648000 0.00 148.50 0.00 65,963.70
Base 6.648000 0.00 148.50 0.00 65,963.70

649604501 Total

21,720.000 Local 0.00 280.80 0.00 147,939.30
Base 0.00 280.80 0.00 147,939.30

650111107 NEW YORK TIMES CO A COMMON STOCK USD.1 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0128 Dec 2012

600.000 1.000000 NHIH Local 8.491700 0.00 6.00 0.00 5,101.02
Base 8.491700 0.00 6.00 0.00 5,101.02

651229106 NEWELL RUBBERMAID INC COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

840.000 1.000000 NHHY Local 19.260500 0.00 12.60 0.00 16,191.42
Base 19.260500 0.00 12.60 0.00 16,191.42

651587107 NEWMARKET CORP COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

150.000 1.000000 NHDU Local 252.141400 0.00 0.75 0.00 37,821.96
Base 252.141400 0.00 0.75 0.00 37,821.96

651587107 NEWMARKET CORP COMMON STOCK NPV 19 Nov 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0223 Nov 2012

79.000 1.000000 NHEZ Local 248.655800 0.00 1.58 0.00 19,645.39
Base 248.655800 0.00 1.58 0.00 19,645.39

21 Nov 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0227 Nov 2012

90.000 1.000000 NHEZ Local 249.619300 0.00 1.80 0.00 22,467.54
Base 249.619300 0.00 1.80 0.00 22,467.54

28 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0203 Dec 2012
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243.000 1.000000 NHEZ Local 268.747000 0.00 4.86 0.00 65,310.38
Base 268.747000 0.00 4.86 0.00 65,310.38

29 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0204 Dec 2012

486.000 1.000000 NHEZ Local 267.579800 0.00 9.72 0.00 130,053.50
Base 267.579800 0.00 9.72 0.00 130,053.50

30 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0205 Dec 2012

208.000 1.000000 NHEZ Local 265.362500 0.00 4.16 0.00 55,199.56
Base 265.362500 0.00 4.16 0.00 55,199.56

03 Dec 2012 BARCLAYS CAPITAL LE USD/DTC 0.0206 Dec 2012

486.000 1.000000 NHEZ Local 265.178400 0.00 9.72 0.00 128,886.42
Base 265.178400 0.00 9.72 0.00 128,886.42

04 Dec 2012 BARCLAYS CAPITAL LE USD/DTC 0.0207 Dec 2012

243.000 1.000000 NHEZ Local 265.853600 0.00 4.86 0.00 64,607.28
Base 265.853600 0.00 4.86 0.00 64,607.28

05 Dec 2012 BARCLAYS CAPITAL LE USD/DTC 0.0210 Dec 2012

70.000 1.000000 NHEZ Local 270.409500 0.00 1.40 0.00 18,930.07
Base 270.409500 0.00 1.40 0.00 18,930.07

05 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0210 Dec 2012

133.000 1.000000 NHEZ Local 271.000000 0.00 2.66 0.00 36,045.66
Base 271.000000 0.00 2.66 0.00 36,045.66

07 Dec 2012 BARCLAYS CAPITAL LE USD/DTC 0.0212 Dec 2012

61.000 1.000000 NHEZ Local 273.636300 0.00 1.22 0.00 16,693.03
Base 273.636300 0.00 1.22 0.00 16,693.03

10 Dec 2012 BARCLAYS CAPITAL LE USD/DTC 0.0213 Dec 2012

270.000 1.000000 NHEZ Local 274.960800 0.00 5.40 0.00 74,244.82
Base 274.960800 0.00 5.40 0.00 74,244.82

11 Dec 2012 BARCLAYS CAPITAL LE USD/DTC 0.0214 Dec 2012

424.000 1.000000 NHEZ Local 274.541400 0.00 8.48 0.00 116,414.03
Base 274.541400 0.00 8.48 0.00 116,414.03
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12 Dec 2012 BARCLAYS CAPITAL LE USD/DTC 0.0217 Dec 2012

228.000 1.000000 NHEZ Local 273.937000 0.00 4.56 0.00 62,462.20
Base 273.937000 0.00 4.56 0.00 62,462.20

651587107 Total

3,171.000 Local 0.00 61.17 0.00 848,781.84
Base 0.00 61.17 0.00 848,781.84

651718504 NEWPARK RESOURCES INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0129 Oct 2012

900.000 1.000000 NHIH Local 6.368500 0.00 9.00 0.00 5,740.65
Base 6.368500 0.00 9.00 0.00 5,740.65

651718504 NEWPARK RESOURCES INC COMMON STOCK USD.0112 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0315 Nov 2012

13,500.000 1.000000 NHDX Local 6.704500 0.00 405.00 0.00 90,915.75
Base 6.704500 0.00 405.00 0.00 90,915.75

13 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0316 Nov 2012

24,450.000 1.000000 NHDX Local 6.746500 0.00 733.50 0.00 165,685.43
Base 6.746500 0.00 733.50 0.00 165,685.43

651718504 Total

38,850.000 Local 0.00 1,147.50 0.00 262,341.83
Base 0.00 1,147.50 0.00 262,341.83

651824104 NEWPORT CORP COMMON STOCK USD. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

700.000 1.000000 NHIH Local 12.239700 0.00 10.50 0.00 8,578.29
Base 12.239700 0.00 10.50 0.00 8,578.29

65248E104 NEWS CORP CL A COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

420.000 1.000000 NHHY Local 24.961700 0.00 6.30 0.00 10,490.21
Base 24.961700 0.00 6.30 0.00 10,490.21

65473P105 NISOURCE INC COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,000.000 1.000000 NHDM Local 23.720000 0.00 30.00 0.00 47,470.00
Base 23.720000 0.00 30.00 0.00 47,470.00

655044105 NOBLE ENERGY INC COMMON STOCK USD.0116 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012
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500.000 1.000000 NHIM Local 94.911000 0.00 7.50 0.00 47,463.00
Base 94.911000 0.00 7.50 0.00 47,463.00

655044105 NOBLE ENERGY INC COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

100.000 1.000000 NHHY Local 94.970000 0.00 1.50 0.00 9,498.50
Base 94.970000 0.00 1.50 0.00 9,498.50

655044105 Total

600.000 Local 0.00 9.00 0.00 56,961.50
Base 0.00 9.00 0.00 56,961.50

655664100 NORDSTROM INC COMMON STOCK NPV 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

800.000 1.000000 NHIM Local 53.248800 0.00 12.00 0.00 42,611.04
Base 53.248800 0.00 12.00 0.00 42,611.04

664397106 NORTHEAST UTILITIES COMMON STOCK USD5. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

200.000 1.000000 NHHY Local 38.605000 0.00 3.00 0.00 7,724.00
Base 38.605000 0.00 3.00 0.00 7,724.00

666807102 NORTHROP GRUMMAN CORP COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

140.000 1.000000 NHHY Local 68.480000 0.00 2.10 0.00 9,589.30
Base 68.480000 0.00 2.10 0.00 9,589.30

66704R100 NORTHSTAR REALTY FINANCE COR REIT USD.01 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0121 Dec 2012

1,000.000 1.000000 NHIH Local 6.734000 0.00 10.00 0.00 6,744.00
Base 6.734000 0.00 10.00 0.00 6,744.00

21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

4,900.000 1.000000 NHIH Local 6.946100 0.00 0.00 0.00 34,035.89
Base 6.946100 0.00 0.00 0.00 34,035.89

66704R100 NORTHSTAR REALTY FINANCE COR REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

18,700.000 1.000000 NHHZ Local 6.953600 0.00 280.50 0.00 130,312.82
Base 6.953600 0.00 280.50 0.00 130,312.82
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66704R100 Total

24,600.000 Local 0.00 290.50 0.00 171,092.71
Base 0.00 290.50 0.00 171,092.71

667340103 NORTHWEST BANCSHARES INC COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

1,200.000 1.000000 NHIH Local 12.346700 0.00 18.00 0.00 14,834.04
Base 12.346700 0.00 18.00 0.00 14,834.04

667655104 NORTHWEST NATURAL GAS CO COMMON STOCK USD3. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

200.000 1.000000 NHHZ Local 44.155000 0.00 3.00 0.00 8,834.00
Base 44.155000 0.00 3.00 0.00 8,834.00

668074305 NORTHWESTERN CORP COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

200.000 1.000000 NHIH Local 34.545000 0.00 3.00 0.00 6,912.00
Base 34.545000 0.00 3.00 0.00 6,912.00

668074305 NORTHWESTERN CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHHZ Local 35.160000 0.00 4.50 0.00 10,552.50
Base 35.160000 0.00 4.50 0.00 10,552.50

668074305 Total

500.000 Local 0.00 7.50 0.00 17,464.50
Base 0.00 7.50 0.00 17,464.50

670002104 NOVAVAX INC COMMON STOCK USD.0124 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0128 Dec 2012

3,400.000 1.000000 NHIH Local 1.917900 0.00 34.00 0.00 6,554.86
Base 1.917900 0.00 34.00 0.00 6,554.86

67018T105 NU SKIN ENTERPRISES INC   A COMMON STOCK USD. 26 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0231 Oct 2012

3,123.000 1.000000 NHEZ Local 41.307500 0.00 62.46 0.00 129,065.78
Base 41.307500 0.00 62.46 0.00 129,065.78

31 Oct 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0205 Nov 2012

6,011.000 1.000000 NHEZ Local 46.142300 0.00 120.22 0.00 277,481.59
Base 46.142300 0.00 120.22 0.00 277,481.59

01 Nov 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.0206 Nov 2012
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4,185.000 1.000000 NHEZ Local 48.009900 0.00 83.70 0.00 201,005.13
Base 48.009900 0.00 83.70 0.00 201,005.13

01 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0206 Nov 2012

4,671.000 1.000000 NHEZ Local 47.988400 0.00 93.42 0.00 224,247.24
Base 47.988400 0.00 93.42 0.00 224,247.24

67018T105 Total

17,990.000 Local 0.00 359.80 0.00 831,799.74
Base 0.00 359.80 0.00 831,799.74

67069D108 NUTRISYSTEM INC COMMON STOCK USD. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

800.000 1.000000 NHIH Local 7.968800 0.00 8.00 0.00 6,383.04
Base 7.968800 0.00 8.00 0.00 6,383.04

670704105 NUVASIVE INC COMMON STOCK USD. 12 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0317 Oct 2012

5,826.000 1.000000 NHDY Local 13.988200 0.00 174.78 0.00 81,670.03
Base 13.988200 0.00 174.78 0.00 81,670.03

18 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0323 Oct 2012

38,048.000 1.000000 NHDY Local 13.687900 0.00 1,141.44 0.00 521,938.66
Base 13.687900 0.00 1,141.44 0.00 521,938.66

08 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0314 Nov 2012

14,880.000 1.000000 NHDY Local 13.634000 0.00 446.40 0.00 203,320.32
Base 13.634000 0.00 446.40 0.00 203,320.32

13 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0316 Nov 2012

13,060.000 1.000000 NHDY Local 13.310200 0.00 391.80 0.00 174,223.01
Base 13.310200 0.00 391.80 0.00 174,223.01

670704105 Total

71,814.000 Local 0.00 2,154.42 0.00 981,152.02
Base 0.00 2,154.42 0.00 981,152.02

67072V103 NXSTAGE MEDICAL INC COMMON STOCK USD. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

800.000 1.000000 NHIH Local 10.793800 0.00 10.80 0.00 8,645.84
Base 10.793800 0.00 10.80 0.00 8,645.84
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670837103 OGE ENERGY CORP COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 56.333300 0.00 4.50 0.00 16,904.49
Base 56.333300 0.00 4.50 0.00 16,904.49

670872100 OM GROUP INC COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

400.000 1.000000 NHIH Local 20.494000 0.00 6.00 0.00 8,203.60
Base 20.494000 0.00 6.00 0.00 8,203.60

67103B100 OFS CAPITAL CORP COMMON STOCK 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

1,300.000 1.000000 NHIH Local 13.618600 0.00 19.50 0.00 17,723.68
Base 13.618600 0.00 19.50 0.00 17,723.68

67103B100 OFS CAPITAL CORP COMMON STOCK 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,200.000 1.000000 NHHZ Local 13.720900 0.00 48.00 0.00 43,954.88
Base 13.720900 0.00 48.00 0.00 43,954.88

67103B100 Total

4,500.000 Local 0.00 67.50 0.00 61,678.56
Base 0.00 67.50 0.00 61,678.56

67103H107 O REILLY AUTOMOTIVE INC COMMON STOCK USD.0123 Oct 2012 LIQUIDNETINC USD/DTC 0.0226 Oct 2012

26,300.000 1.000000 NHDZ Local 81.885900 0.00 526.00 0.00 2,154,125.17
Base 81.885900 0.00 526.00 0.00 2,154,125.17

31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,500.000 1.000000 NHDZ Local 84.849400 0.00 30.00 0.00 127,304.10
Base 84.849400 0.00 30.00 0.00 127,304.10

67103H107 Total

27,800.000 Local 0.00 556.00 0.00 2,281,429.27
Base 0.00 556.00 0.00 2,281,429.27

671044105 OSI SYSTEMS INC COMMON STOCK NPV 15 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0320 Nov 2012

3,790.000 1.000000 NHDY Local 55.590300 0.00 113.70 0.00 210,800.94
Base 55.590300 0.00 113.70 0.00 210,800.94

671044105 OSI SYSTEMS INC COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012
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100.000 1.000000 NHIH Local 60.702500 0.00 1.50 0.00 6,071.75
Base 60.702500 0.00 1.50 0.00 6,071.75

671044105 Total

3,890.000 Local 0.00 115.20 0.00 216,872.69
Base 0.00 115.20 0.00 216,872.69

674215108 OASIS PETROLEUM INC COMMON STOCK USD.0113 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

200.000 1.000000 NHIH Local 29.940000 0.00 0.00 0.00 5,988.00
Base 29.940000 0.00 0.00 0.00 5,988.00

674599105 OCCIDENTAL PETROLEUM CORP COMMON STOCK USD.2 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

190.000 1.000000 NHHY Local 85.170000 0.00 2.85 0.00 16,185.15
Base 85.170000 0.00 2.85 0.00 16,185.15

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

200.000 1.000000 NHHY Local 77.805000 0.00 3.00 0.00 15,564.00
Base 77.805000 0.00 3.00 0.00 15,564.00

674599105 OCCIDENTAL PETROLEUM CORP COMMON STOCK USD.2 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,000.000 1.000000 NHDM Local 75.490000 0.00 15.00 0.00 75,505.00
Base 75.490000 0.00 15.00 0.00 75,505.00

674599105 Total

1,390.000 Local 0.00 20.85 0.00 107,254.15
Base 0.00 20.85 0.00 107,254.15

67555N206 OCLARO INC COMMON STOCK USD.0112 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

12,600.000 1.000000 NHHZ Local 2.236900 0.00 189.00 0.00 28,373.94
Base 2.236900 0.00 189.00 0.00 28,373.94

675746309 OCWEN FINANCIAL CORP COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHHZ Local 36.119800 0.00 4.50 0.00 10,840.44
Base 36.119800 0.00 4.50 0.00 10,840.44

675746309 OCWEN FINANCIAL CORP COMMON STOCK USD.0113 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

200.000 1.000000 NHIH Local 35.160000 0.00 0.00 0.00 7,032.00
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Base 35.160000 0.00 0.00 0.00 7,032.00

675746309 OCWEN FINANCIAL CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 34.385000 0.00 7.50 0.00 17,200.00
Base 34.385000 0.00 7.50 0.00 17,200.00

675746309 Total

1,000.000 Local 0.00 12.00 0.00 35,072.44
Base 0.00 12.00 0.00 35,072.44

679580100 OLD DOMINION FREIGHT LINE COMMON STOCK USD.1 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

300.000 1.000000 NHIH Local 34.413300 0.00 4.05 0.00 10,328.04
Base 34.413300 0.00 4.05 0.00 10,328.04

680033107 OLD NATIONAL BANCORP COMMON STOCK NPV 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

3,900.000 1.000000 NHHZ Local 13.886400 0.00 58.50 0.00 54,215.46
Base 13.886400 0.00 58.50 0.00 54,215.46

680033107 OLD NATIONAL BANCORP COMMON STOCK NPV 28 Dec 2012 INTERNAL SWAP DVP USD/DTCOPEN

700.000 1.000000 NHIH Local 11.750000 0.00 0.00 0.00 8,225.00
Base 11.750000 0.00 0.00 0.00 8,225.00

680033107 Total

4,600.000 Local 0.00 58.50 0.00 62,440.46
Base 0.00 58.50 0.00 62,440.46

680665205 OLIN CORP COMMON STOCK USD1. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 21.080800 0.00 4.50 0.00 6,328.74
Base 21.080800 0.00 4.50 0.00 6,328.74

681936100 OMEGA HEALTHCARE INVESTORS REIT USD.1 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 22.682100 0.00 4.50 0.00 6,809.13
Base 22.682100 0.00 4.50 0.00 6,809.13

21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

900.000 1.000000 NHIH Local 23.596100 0.00 0.00 0.00 21,236.49
Base 23.596100 0.00 0.00 0.00 21,236.49
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681936100 Total

1,200.000 Local 0.00 4.50 0.00 28,045.62
Base 0.00 4.50 0.00 28,045.62

682128103 OMNIVISION TECHNOLOGIES INC COMMON STOCK USD. 03 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0309 Oct 2012

5,050.000 1.000000 NHDX Local 14.089900 0.00 151.50 0.00 71,305.50
Base 14.089900 0.00 151.50 0.00 71,305.50

04 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0310 Oct 2012

2,250.000 1.000000 NHDX Local 14.000000 0.00 67.50 0.00 31,567.50
Base 14.000000 0.00 67.50 0.00 31,567.50

08 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0311 Oct 2012

900.000 1.000000 NHDX Local 14.005200 0.00 27.00 0.00 12,631.68
Base 14.005200 0.00 27.00 0.00 12,631.68

09 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0312 Oct 2012

9,950.000 1.000000 NHDX Local 14.059900 0.00 298.50 0.00 140,194.51
Base 14.059900 0.00 298.50 0.00 140,194.51

10 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0315 Oct 2012

3,900.000 1.000000 NHDX Local 14.023400 0.00 117.00 0.00 54,808.26
Base 14.023400 0.00 117.00 0.00 54,808.26

682128103 Total

22,050.000 Local 0.00 661.50 0.00 310,507.45
Base 0.00 661.50 0.00 310,507.45

682129101 OMNOVA SOLUTIONS INC COMMON STOCK USD.1 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

1,000.000 1.000000 NHIH Local 6.990000 0.00 10.00 0.00 7,000.00
Base 6.990000 0.00 10.00 0.00 7,000.00

68213N109 OMNICELL INC COMMON STOCK USD. 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

600.000 1.000000 NHIH Local 13.478300 0.00 9.00 0.00 8,095.98
Base 13.478300 0.00 9.00 0.00 8,095.98

682680103 ONEOK INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012
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1,100.000 1.000000 NHIM Local 44.479200 0.00 16.50 0.00 48,943.62
Base 44.479200 0.00 16.50 0.00 48,943.62

68375N103 OPKO HEALTH INC COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

1,400.000 1.000000 NHIH Local 4.590000 0.00 14.00 0.00 6,440.00
Base 4.590000 0.00 14.00 0.00 6,440.00

685564106 ORBITAL SCIENCES CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,857.000 1.000000 NHDU Local 13.402200 0.00 9.29 0.00 24,897.18
Base 13.402200 0.00 9.29 0.00 24,897.18

685691404 ORCHARD SUPPLY HARDWARE CL A COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

2,600.000 1.000000 NHHZ Local 7.120900 0.00 39.00 0.00 18,553.34
Base 7.120900 0.00 39.00 0.00 18,553.34

686164104 OREXIGEN THERAPEUTICS INC COMMON STOCK USD. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0128 Dec 2012

1,700.000 1.000000 NHIH Local 5.310600 0.00 17.00 0.00 9,045.02
Base 5.310600 0.00 17.00 0.00 9,045.02

68618W100 ORIENTAL FINANCIAL GROUP COMMON STOCK USD1. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

700.000 1.000000 NHIH Local 12.898600 0.00 10.50 0.00 9,039.52
Base 12.898600 0.00 10.50 0.00 9,039.52

68618W100 ORIENTAL FINANCIAL GROUP COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,200.000 1.000000 NHHZ Local 12.900600 0.00 48.00 0.00 41,329.92
Base 12.900600 0.00 48.00 0.00 41,329.92

68618W100 Total

3,900.000 Local 0.00 58.50 0.00 50,369.44
Base 0.00 58.50 0.00 50,369.44

68633D103 ORITANI FINANCIAL CORP COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

500.000 1.000000 NHIH Local 14.322000 0.00 7.50 0.00 7,168.50
Base 14.322000 0.00 7.50 0.00 7,168.50

686688102 ORMAT TECHNOLOGIES INC COMMON STOCK USD. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

400.000 1.000000 NHIH Local 19.200000 0.00 5.40 0.00 7,685.40
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Base 19.200000 0.00 5.40 0.00 7,685.40

690732102 OWENS + MINOR INC COMMON STOCK USD2. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

2,424.000 1.000000 NHDU Local 29.009800 0.00 12.12 0.00 70,331.88
Base 29.009800 0.00 12.12 0.00 70,331.88

691497309 OXFORD INDUSTRIES INC COMMON STOCK USD1. 04 Oct 2012 SUNTRUST CAPITAL MARKETS, INC. USD/DTC 0.0210 Oct 2012

1,300.000 1.000000 NHHO Local 56.613100 0.00 26.00 0.00 73,623.03
Base 56.613100 0.00 26.00 0.00 73,623.03

01 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0306 Nov 2012

1,110.000 1.000000 NHHO Local 57.114500 0.00 27.75 0.00 63,424.85
Base 57.114500 0.00 27.75 0.00 63,424.85

27 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.03OPEN

920.000 1.000000 NHHO Local 45.200000 0.00 23.00 0.00 41,607.00
Base 45.200000 0.00 23.00 0.00 41,607.00

691497309 Total

3,330.000 Local 0.00 76.75 0.00 178,654.88
Base 0.00 76.75 0.00 178,654.88

69327R101 PDC ENERGY INC COMMON STOCK USD.0113 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

100.000 1.000000 NHIH Local 31.750000 0.00 0.00 0.00 3,175.00
Base 31.750000 0.00 0.00 0.00 3,175.00

693282105 PDF SOLUTIONS INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

500.000 1.000000 NHIH Local 14.630000 0.00 0.00 0.00 7,315.00
Base 14.630000 0.00 0.00 0.00 7,315.00

69329Y104 PDL BIOPHARMA INC COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

900.000 1.000000 NHIH Local 7.535000 0.00 9.00 0.00 6,790.50
Base 7.535000 0.00 9.00 0.00 6,790.50

69331C108 P G + E CORP COMMON STOCK NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

700.000 1.000000 NHDM Local 40.651400 0.00 10.50 0.00 28,466.48
Base 40.651400 0.00 10.50 0.00 28,466.48
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693320202 PHH CORP COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

600.000 1.000000 NHHZ Local 22.146000 0.00 9.00 0.00 13,296.60
Base 22.146000 0.00 9.00 0.00 13,296.60

693320202 PHH CORP COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

200.000 1.000000 NHIH Local 21.890000 0.00 3.00 0.00 4,381.00
Base 21.890000 0.00 3.00 0.00 4,381.00

693320202 PHH CORP COMMON STOCK USD.0117 Dec 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0420 Dec 2012

9,775.000 1.000000 NHEX Local 21.621800 0.00 391.00 0.00 211,744.10
Base 21.621800 0.00 391.00 0.00 211,744.10

18 Dec 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0421 Dec 2012

9,723.000 1.000000 NHEX Local 21.823700 0.00 388.92 0.00 212,580.76
Base 21.823700 0.00 388.92 0.00 212,580.76

19 Dec 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0424 Dec 2012

9,457.000 1.000000 NHEX Local 22.690600 0.00 378.28 0.00 214,963.28
Base 22.690600 0.00 378.28 0.00 214,963.28

27 Dec 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.03OPEN

3,975.000 1.000000 NHEX Local 22.386500 0.00 119.25 0.00 89,105.59
Base 22.386500 0.00 119.25 0.00 89,105.59

28 Dec 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.03OPEN

1,124.000 1.000000 NHEX Local 22.633500 0.00 33.72 0.00 25,473.77
Base 22.633500 0.00 33.72 0.00 25,473.77

31 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.03OPEN

3,345.000 1.000000 NHEX Local 22.673000 0.00 100.35 0.00 75,941.54
Base 22.673000 0.00 100.35 0.00 75,941.54

693320202 Total

38,199.000 Local 0.00 1,423.52 0.00 847,486.64
Base 0.00 1,423.52 0.00 847,486.64

693366205 PICO HOLDINGS INC COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

389.000 1.000000 NHDU Local 21.935300 0.00 1.95 0.00 8,534.78
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Base 21.935300 0.00 1.95 0.00 8,534.78

693366205 PICO HOLDINGS INC COMMON STOCK USD. 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

300.000 1.000000 NHIH Local 18.395000 0.00 4.50 0.00 5,523.00
Base 18.395000 0.00 4.50 0.00 5,523.00

693366205 Total

689.000 Local 0.00 6.45 0.00 14,057.78
Base 0.00 6.45 0.00 14,057.78

69336T205 PHI INC NON VOTING COMMON STOCK USD.1 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

400.000 1.000000 NHIH Local 31.981000 0.00 6.00 0.00 12,798.40
Base 31.981000 0.00 6.00 0.00 12,798.40

693475105 PNC FINANCIAL SERVICES GROUP COMMON STOCK USD5. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

160.000 1.000000 NHHY Local 64.570000 0.00 2.40 0.00 10,333.60
Base 64.570000 0.00 2.40 0.00 10,333.60

69349H107 PNM RESOURCES INC COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 20.866700 0.00 9.00 0.00 12,529.02
Base 20.866700 0.00 9.00 0.00 12,529.02

69351T106 PPL CORPORATION COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,100.000 1.000000 NHDM Local 28.800000 0.00 16.50 0.00 31,696.50
Base 28.800000 0.00 16.50 0.00 31,696.50

69357C503 PRGX GLOBAL INC COMMON STOCK USD.0124 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0128 Dec 2012

1,000.000 1.000000 NHIH Local 6.412000 0.00 10.00 0.00 6,422.00
Base 6.412000 0.00 10.00 0.00 6,422.00

69360J107 PS BUSINESS PARKS INC/CA REIT USD.01 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

100.000 1.000000 NHIH Local 64.632000 0.00 1.50 0.00 6,464.70
Base 64.632000 0.00 1.50 0.00 6,464.70

693656100 PVH CORP COMMON STOCK USD1. 16 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

500.000 1.000000 NHIM Local 97.201500 0.00 7.50 0.00 48,608.25
Base 97.201500 0.00 7.50 0.00 48,608.25
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693656100 PVH CORP COMMON STOCK USD1. 27 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Nov 2012

941.000 1.000000 NHIB Local 110.900600 0.00 9.41 0.00 104,366.87
Base 110.900600 0.00 9.41 0.00 104,366.87

693656100 Total

1,441.000 Local 0.00 16.91 0.00 152,975.12
Base 0.00 16.91 0.00 152,975.12

69366A100 PSS WORLD MEDICAL INC COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 28.355000 0.00 1.50 0.00 2,837.00
Base 28.355000 0.00 1.50 0.00 2,837.00

13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

100.000 1.000000 NHIH Local 28.330000 0.00 0.00 0.00 2,833.00
Base 28.330000 0.00 0.00 0.00 2,833.00

69366A100 Total

200.000 Local 0.00 1.50 0.00 5,670.00
Base 0.00 1.50 0.00 5,670.00

693718108 PACCAR INC COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

390.000 1.000000 NHHY Local 41.316900 0.00 5.85 0.00 16,119.44
Base 41.316900 0.00 5.85 0.00 16,119.44

695156109 PACKAGING CORP OF AMERICA COMMON STOCK USD.0126 Dec 2012 NORTH SOUTH CAPITAL LLC USD/DTC 0.0331 Dec 2012

26,160.000 1.000000 NHIB Local 38.049500 0.00 784.80 0.00 996,159.72
Base 38.049500 0.00 784.80 0.00 996,159.72

695263103 PACWEST BANCORP COMMON STOCK NPV 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

400.000 1.000000 NHIH Local 23.154000 0.00 6.00 0.00 9,267.60
Base 23.154000 0.00 6.00 0.00 9,267.60

697435105 PALO ALTO NETWORKS INC COMMON STOCK USD. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 54.431700 0.00 4.50 0.00 16,334.01
Base 54.431700 0.00 4.50 0.00 16,334.01
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698657103 PANTRY INC COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

400.000 1.000000 NHIH Local 13.395000 0.00 6.00 0.00 5,364.00
Base 13.395000 0.00 6.00 0.00 5,364.00

699173209 PARAMETRIC TECHNOLOGY CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

2,374.000 1.000000 NHDU Local 21.011900 0.00 11.87 0.00 49,894.12
Base 21.011900 0.00 11.87 0.00 49,894.12

699173209 PARAMETRIC TECHNOLOGY CORP COMMON STOCK USD.0107 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

600.000 1.000000 NHIH Local 20.432000 0.00 9.00 0.00 12,268.20
Base 20.432000 0.00 9.00 0.00 12,268.20

699173209 Total

2,974.000 Local 0.00 20.87 0.00 62,162.32
Base 0.00 20.87 0.00 62,162.32

700416209 PARK ELECTROCHEMICAL CORP COMMON STOCK USD.1 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

300.000 1.000000 NHIH Local 24.230000 0.00 0.00 0.00 7,269.00
Base 24.230000 0.00 0.00 0.00 7,269.00

700658107 PARK NATIONAL CORP COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHHZ Local 64.533300 0.00 4.50 0.00 19,364.49
Base 64.533300 0.00 4.50 0.00 19,364.49

700658107 PARK NATIONAL CORP COMMON STOCK NPV 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

100.000 1.000000 NHIH Local 63.680000 0.00 1.35 0.00 6,369.35
Base 63.680000 0.00 1.35 0.00 6,369.35

700658107 Total

400.000 Local 0.00 5.85 0.00 25,733.84
Base 0.00 5.85 0.00 25,733.84

70086Y105 PARK STERLING CORP COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0111 Oct 2012

3,900.000 1.000000 NHIH Local 5.201100 0.00 39.00 0.00 20,323.29
Base 5.201100 0.00 39.00 0.00 20,323.29

70086Y105 PARK STERLING CORP COMMON STOCK USD.0112 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012
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7,000.000 1.000000 NHHZ Local 4.950100 0.00 105.00 0.00 34,755.70
Base 4.950100 0.00 105.00 0.00 34,755.70

70086Y105 Total

10,900.000 Local 0.00 144.00 0.00 55,078.99
Base 0.00 144.00 0.00 55,078.99

701094104 PARKER HANNIFIN CORP COMMON STOCK USD.5 16 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

600.000 1.000000 NHIM Local 81.862500 0.00 9.00 0.00 49,126.50
Base 81.862500 0.00 9.00 0.00 49,126.50

701094104 PARKER HANNIFIN CORP COMMON STOCK USD.5 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

600.000 1.000000 NHDM Local 81.297500 0.00 9.00 0.00 48,787.50
Base 81.297500 0.00 9.00 0.00 48,787.50

701094104 Total

1,200.000 Local 0.00 18.00 0.00 97,914.00
Base 0.00 18.00 0.00 97,914.00

70159Q104 PARKWAY PROPERTIES INC REIT USD.001 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

1,100.000 1.000000 NHIH Local 13.966400 0.00 16.50 0.00 15,379.54
Base 13.966400 0.00 16.50 0.00 15,379.54

70159Q104 PARKWAY PROPERTIES INC REIT USD.001 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,500.000 1.000000 NHHZ Local 13.976300 0.00 52.50 0.00 48,969.55
Base 13.976300 0.00 52.50 0.00 48,969.55

70159Q104 Total

4,600.000 Local 0.00 69.00 0.00 64,349.09
Base 0.00 69.00 0.00 64,349.09

704326107 PAYCHEX INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,600.000 1.000000 NHIM Local 32.765300 0.00 24.00 0.00 52,448.48
Base 32.765300 0.00 24.00 0.00 52,448.48

70509V100 PEBBLEBROOK HOTEL TRUST REIT USD.01 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

900.000 1.000000 NHHZ Local 22.948900 0.00 13.50 0.00 20,667.51
Base 22.948900 0.00 13.50 0.00 20,667.51
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70509V100 PEBBLEBROOK HOTEL TRUST REIT USD.01 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 22.156700 0.00 4.50 0.00 6,651.51
Base 22.156700 0.00 4.50 0.00 6,651.51

24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

100.000 1.000000 NHIH Local 23.203000 0.00 1.50 0.00 2,321.80
Base 23.203000 0.00 1.50 0.00 2,321.80

24 Dec 2012 INTERNAL SWAP DVP USD/DTC28 Dec 2012

500.000 1.000000 NHIH Local 23.160000 0.00 0.00 0.00 11,580.00
Base 23.160000 0.00 0.00 0.00 11,580.00

70509V100 PEBBLEBROOK HOTEL TRUST REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

2,300.000 1.000000 NHHZ Local 23.226600 0.00 34.50 0.00 53,455.68
Base 23.226600 0.00 34.50 0.00 53,455.68

70509V100 Total

4,100.000 Local 0.00 54.00 0.00 94,676.50
Base 0.00 54.00 0.00 94,676.50

707882106 PENN VIRGINIA CORP COMMON STOCK USD.0119 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0123 Nov 2012

2,300.000 1.000000 NHIH Local 4.303000 0.00 23.00 0.00 9,919.90
Base 4.303000 0.00 23.00 0.00 9,919.90

707882106 PENN VIRGINIA CORP COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

5,600.000 1.000000 NHHZ Local 4.413500 0.00 84.00 0.00 24,799.60
Base 4.413500 0.00 84.00 0.00 24,799.60

707882106 Total

7,900.000 Local 0.00 107.00 0.00 34,719.50
Base 0.00 107.00 0.00 34,719.50

708062104 PENNANTPARK INVESTMENT CORP COMMON STOCK USD. 01 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC05 Oct 2012

879.184 1.000000 NHHZ Local 10.640002 0.00 0.00 0.00 9,354.52
Base 10.640002 0.00 0.00 0.00 9,354.52

708062104 PENNANTPARK INVESTMENT CORP COMMON STOCK USD. 01 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC05 Oct 2012
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274.737 1.000000 NHIH Local 10.639993 0.00 0.00 0.00 2,923.20
Base 10.639993 0.00 0.00 0.00 2,923.20

708062104 PENNANTPARK INVESTMENT CORP COMMON STOCK USD. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

3,700.000 1.000000 NHHZ Local 10.710400 0.00 55.50 0.00 39,683.98
Base 10.710400 0.00 55.50 0.00 39,683.98

708062104 PENNANTPARK INVESTMENT CORP COMMON STOCK USD. 19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

800.000 1.000000 NHIH Local 10.205700 0.00 12.00 0.00 8,176.56
Base 10.205700 0.00 12.00 0.00 8,176.56

708062104 Total

5,653.921 Local 0.00 67.50 0.00 60,138.26
Base 0.00 67.50 0.00 60,138.26

709102107 PENN REAL ESTATE INVEST TST REIT USD1. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

400.000 1.000000 NHIH Local 17.618700 0.00 6.00 0.00 7,053.48
Base 17.618700 0.00 6.00 0.00 7,053.48

70931T103 PENNYMAC MORTGAGE INVESTMENT REIT USD.01 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHHZ Local 24.606000 0.00 6.00 0.00 9,848.40
Base 24.606000 0.00 6.00 0.00 9,848.40

70931T103 PENNYMAC MORTGAGE INVESTMENT REIT USD.01 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 24.534200 0.00 4.50 0.00 7,364.76
Base 24.534200 0.00 4.50 0.00 7,364.76

70931T103 Total

700.000 Local 0.00 10.50 0.00 17,213.16
Base 0.00 10.50 0.00 17,213.16

71366R703 PEREGRINE SEMICONDUCTOR CORP COMMON STOCK 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

2,390.000 1.000000 NHHZ Local 17.506100 0.00 35.85 0.00 41,875.43
Base 17.506100 0.00 35.85 0.00 41,875.43

71377E105 PERFORMANT FINANCIAL CORP COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

2,300.000 1.000000 NHIH Local 10.714200 0.00 34.50 0.00 24,677.16
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Base 10.714200 0.00 34.50 0.00 24,677.16

71377E105 PERFORMANT FINANCIAL CORP COMMON STOCK USD.0112 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

2,300.000 1.000000 NHHZ Local 10.650000 0.00 34.50 0.00 24,529.50
Base 10.650000 0.00 34.50 0.00 24,529.50

71377E105 Total

4,600.000 Local 0.00 69.00 0.00 49,206.66
Base 0.00 69.00 0.00 49,206.66

714290103 PERRIGO CO COMMON STOCK NPV 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

800.000 1.000000 NHDZ Local 114.453300 0.00 16.00 0.00 91,578.64
Base 114.453300 0.00 16.00 0.00 91,578.64

716768106 PETSMART INC COMMON STOCK USD. 10 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

5,700.000 1.000000 NHDM Local 70.324800 0.00 85.50 0.00 400,936.86
Base 70.324800 0.00 85.50 0.00 400,936.86

716768106 PETSMART INC COMMON STOCK USD. 27 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0330 Nov 2012

1,364.000 1.000000 NHIB Local 68.872500 0.00 40.92 0.00 93,983.01
Base 68.872500 0.00 40.92 0.00 93,983.01

716768106 Total

7,064.000 Local 0.00 126.42 0.00 494,919.87
Base 0.00 126.42 0.00 494,919.87

716933106 PHARMACYCLICS INC COMMON STOCK USD. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 62.595000 0.00 1.50 0.00 6,261.00
Base 62.595000 0.00 1.50 0.00 6,261.00

717081103 PFIZER INC COMMON STOCK USD.0504 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,400.000 1.000000 NHHY Local 25.362500 0.00 21.00 0.00 35,528.50
Base 25.362500 0.00 21.00 0.00 35,528.50

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

700.000 1.000000 NHHY Local 24.363600 0.00 10.50 0.00 17,065.02
Base 24.363600 0.00 10.50 0.00 17,065.02
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717081103 PFIZER INC COMMON STOCK USD.0527 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,200.000 1.000000 NHDM Local 24.300000 0.00 18.00 0.00 29,178.00
Base 24.300000 0.00 18.00 0.00 29,178.00

717081103 Total

3,300.000 Local 0.00 49.50 0.00 81,771.52
Base 0.00 49.50 0.00 81,771.52

71714F104 PHARMERICA CORP COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

500.000 1.000000 NHIH Local 14.190000 0.00 0.00 0.00 7,095.00
Base 14.190000 0.00 0.00 0.00 7,095.00

719405102 PHOTRONICS INC COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

1,400.000 1.000000 NHIH Local 5.030000 0.00 0.00 0.00 7,042.00
Base 5.030000 0.00 0.00 0.00 7,042.00

720186105 PIEDMONT NATURAL GAS CO COMMON STOCK NPV 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

600.000 1.000000 NHHZ Local 31.654800 0.00 9.00 0.00 19,001.88
Base 31.654800 0.00 9.00 0.00 19,001.88

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

600.000 1.000000 NHHZ Local 30.340000 0.00 9.00 0.00 18,213.00
Base 30.340000 0.00 9.00 0.00 18,213.00

720186105 PIEDMONT NATURAL GAS CO COMMON STOCK NPV 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 31.735000 0.00 1.50 0.00 3,175.00
Base 31.735000 0.00 1.50 0.00 3,175.00

13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

100.000 1.000000 NHIH Local 31.550000 0.00 0.00 0.00 3,155.00
Base 31.550000 0.00 0.00 0.00 3,155.00

720186105 Total

1,400.000 Local 0.00 19.50 0.00 43,544.88
Base 0.00 19.50 0.00 43,544.88

720279108 PIER 1 IMPORTS INC COMMON STOCK USD. 04 Oct 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0410 Oct 2012
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3,630.000 1.000000 NHHO Local 18.879300 0.00 127.05 0.00 68,658.91
Base 18.879300 0.00 127.05 0.00 68,658.91

720279108 PIER 1 IMPORTS INC COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHIH Local 20.194500 0.00 6.00 0.00 8,083.80
Base 20.194500 0.00 6.00 0.00 8,083.80

720279108 PIER 1 IMPORTS INC COMMON STOCK USD. 28 Nov 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0403 Dec 2012

2,520.000 1.000000 NHHO Local 20.029600 0.00 88.20 0.00 50,562.79
Base 20.029600 0.00 88.20 0.00 50,562.79

720279108 Total

6,550.000 Local 0.00 221.25 0.00 127,305.50
Base 0.00 221.25 0.00 127,305.50

723664108 PIONEER ENERGY SERVICES CORP COMMON STOCK USD.1 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

1,000.000 1.000000 NHIH Local 7.480000 0.00 0.00 0.00 7,480.00
Base 7.480000 0.00 0.00 0.00 7,480.00

723787107 PIONEER NATURAL RESOURCES CO COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

400.000 1.000000 NHIM Local 102.655000 0.00 6.00 0.00 41,068.00
Base 102.655000 0.00 6.00 0.00 41,068.00

724078100 PIPER JAFFRAY COS COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 30.717500 0.00 3.00 0.00 6,146.50
Base 30.717500 0.00 3.00 0.00 6,146.50

727493108 PLANTRONICS INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 36.425000 0.00 3.00 0.00 7,288.00
Base 36.425000 0.00 3.00 0.00 7,288.00

727493108 PLANTRONICS INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 36.704000 0.00 7.50 0.00 18,359.50
Base 36.704000 0.00 7.50 0.00 18,359.50
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727493108 Total

700.000 Local 0.00 10.50 0.00 25,647.50
Base 0.00 10.50 0.00 25,647.50

729132100 PLEXUS CORP COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 24.657500 0.00 4.50 0.00 7,401.75
Base 24.657500 0.00 4.50 0.00 7,401.75

73172K104 POLYCOM INC COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,621.000 1.000000 NHDU Local 10.500000 0.00 8.11 0.00 17,028.61
Base 10.500000 0.00 8.11 0.00 17,028.61

73179V103 POLYPORE INTERNATIONAL INC COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,100.000 1.000000 NHDZ Local 34.772700 0.00 22.00 0.00 38,271.97
Base 34.772700 0.00 22.00 0.00 38,271.97

73278L105 POOL CORP COMMON STOCK USD. 10 Oct 2012 INTERNAL SWAP DVP USD/DTC15 Oct 2012

200.000 1.000000 NHIH Local 41.950000 0.00 0.00 0.00 8,390.00
Base 41.950000 0.00 0.00 0.00 8,390.00

733174700 POPULAR INC COMMON STOCK USD.0112 Nov 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0315 Nov 2012

4,550.000 1.000000 NHHO Local 19.840400 0.00 113.75 0.00 90,387.57
Base 19.840400 0.00 113.75 0.00 90,387.57

08 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0414 Nov 2012

9,990.000 1.000000 NHHO Local 19.582100 0.00 349.65 0.00 195,974.83
Base 19.582100 0.00 349.65 0.00 195,974.83

09 Nov 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0315 Nov 2012

8,510.000 1.000000 NHHO Local 19.771500 0.00 212.75 0.00 168,468.22
Base 19.771500 0.00 212.75 0.00 168,468.22

13 Nov 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0316 Nov 2012

3,660.000 1.000000 NHHO Local 19.647700 0.00 91.50 0.00 72,002.08
Base 19.647700 0.00 91.50 0.00 72,002.08

14 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0419 Nov 2012
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2,070.000 1.000000 NHHO Local 19.011300 0.00 72.45 0.00 39,425.84
Base 19.011300 0.00 72.45 0.00 39,425.84

733174700 Total

28,780.000 Local 0.00 840.10 0.00 566,258.54
Base 0.00 840.10 0.00 566,258.54

73640Q105 PORTFOLIO RECOVERY ASSOCIATE COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

100.000 1.000000 NHIH Local 99.720000 0.00 0.00 0.00 9,972.00
Base 99.720000 0.00 0.00 0.00 9,972.00

736508847 PORTLAND GENERAL ELECTRIC CO COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 27.522500 0.00 4.50 0.00 8,261.25
Base 27.522500 0.00 4.50 0.00 8,261.25

737630103 POTLATCH CORP REIT USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

705.000 1.000000 NHDU Local 38.748000 0.00 3.53 0.00 27,320.87
Base 38.748000 0.00 3.53 0.00 27,320.87

739276103 POWER INTEGRATIONS INC COMMON STOCK USD. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 34.122500 0.00 3.00 0.00 6,827.50
Base 34.122500 0.00 3.00 0.00 6,827.50

740189105 PRECISION CASTPARTS CORP COMMON STOCK NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0130 Nov 2012

161.000 1.000000 NHDM Local 178.273800 0.00 2.41 0.00 28,704.49
Base 178.273800 0.00 2.41 0.00 28,704.49

740884101 PRESIDENTIAL LIFE CORP COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

600.000 1.000000 NHIH Local 13.998300 0.00 8.10 0.00 8,407.08
Base 13.998300 0.00 8.10 0.00 8,407.08

74144T108 T ROWE PRICE GROUP INC COMMON STOCK USD.2 05 Oct 2012 PENSERRA SECURITIES USD/DTC 0.0311 Oct 2012

9,446.000 1.000000 NHIB Local 64.135300 0.00 283.38 0.00 606,105.42
Base 64.135300 0.00 283.38 0.00 606,105.42

15 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0118 Oct 2012

3,360.000 1.000000 NHIB Local 63.986300 0.00 33.60 0.00 215,027.57
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Base 63.986300 0.00 33.60 0.00 215,027.57

74144T108 T ROWE PRICE GROUP INC COMMON STOCK USD.2 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,200.000 1.000000 NHDZ Local 64.508100 0.00 24.00 0.00 77,433.72
Base 64.508100 0.00 24.00 0.00 77,433.72

74144T108 T ROWE PRICE GROUP INC COMMON STOCK USD.2 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

500.000 1.000000 NHDM Local 64.570000 0.00 7.50 0.00 32,292.50
Base 64.570000 0.00 7.50 0.00 32,292.50

74144T108 T ROWE PRICE GROUP INC COMMON STOCK USD.2 12 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0317 Dec 2012

13,400.000 1.000000 NHDZ Local 65.206700 0.00 402.00 0.00 874,171.78
Base 65.206700 0.00 402.00 0.00 874,171.78

74144T108 Total

27,906.000 Local 0.00 750.48 0.00 1,805,030.99
Base 0.00 750.48 0.00 1,805,030.99

741511109 PRICESMART INC COMMON STOCK USD. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 75.575000 0.00 1.50 0.00 7,559.00
Base 75.575000 0.00 1.50 0.00 7,559.00

74251V102 PRINCIPAL FINANCIAL GROUP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

590.000 1.000000 NHHY Local 27.735900 0.00 8.85 0.00 16,373.03
Base 27.735900 0.00 8.85 0.00 16,373.03

742718109 PROCTER + GAMBLE CO/THE COMMON STOCK 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

500.000 1.000000 NHHY Local 69.549000 0.00 7.50 0.00 34,782.00
Base 69.549000 0.00 7.50 0.00 34,782.00

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

200.000 1.000000 NHHY Local 68.265000 0.00 3.00 0.00 13,656.00
Base 68.265000 0.00 3.00 0.00 13,656.00

742718109 PROCTER + GAMBLE CO/THE COMMON STOCK 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

400.000 1.000000 NHDM Local 69.030000 0.00 6.00 0.00 27,618.00
Base 69.030000 0.00 6.00 0.00 27,618.00
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742718109 Total

1,100.000 Local 0.00 16.50 0.00 76,056.00
Base 0.00 16.50 0.00 76,056.00

742962103 PRIVATEBANCORP INC COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,200.000 1.000000 NHHZ Local 15.496700 0.00 18.00 0.00 18,614.04
Base 15.496700 0.00 18.00 0.00 18,614.04

743187106 PROGENICS PHARMACEUTICALS COMMON STOCK USD. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0128 Dec 2012

2,900.000 1.000000 NHIH Local 2.969700 0.00 29.00 0.00 8,641.13
Base 2.969700 0.00 29.00 0.00 8,641.13

743312100 PROGRESS SOFTWARE CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 21.451000 0.00 7.50 0.00 10,733.00
Base 21.451000 0.00 7.50 0.00 10,733.00

743315103 PROGRESSIVE CORP COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

750.000 1.000000 NHHY Local 21.605300 0.00 11.25 0.00 16,215.23
Base 21.605300 0.00 11.25 0.00 16,215.23

74340W103 PROLOGIS INC REIT USD.01 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

460.000 1.000000 NHHY Local 35.073700 0.00 6.90 0.00 16,140.80
Base 35.073700 0.00 6.90 0.00 16,140.80

74340W103 PROLOGIS INC REIT USD.01 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

900.000 1.000000 NHDM Local 33.894400 0.00 13.50 0.00 30,518.46
Base 33.894400 0.00 13.50 0.00 30,518.46

74340W103 Total

1,360.000 Local 0.00 20.40 0.00 46,659.26
Base 0.00 20.40 0.00 46,659.26

74346Y103 PROS HOLDINGS INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 17.360000 0.00 0.00 0.00 6,944.00
Base 17.360000 0.00 0.00 0.00 6,944.00
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74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 24 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC30 Oct 2012

7.689 1.000000 NHHZ Local 11.789569 0.00 0.00 0.00 90.65
Base 11.789569 0.00 0.00 0.00 90.65

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 24 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC30 Oct 2012

6.042 1.000000 NHIH Local 11.790797 0.00 0.00 0.00 71.24
Base 11.790797 0.00 0.00 0.00 71.24

28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

700.000 1.000000 NHIH Local 10.534600 0.00 10.50 0.00 7,384.72
Base 10.534600 0.00 10.50 0.00 7,384.72

22 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC29 Nov 2012

20.110 1.000000 NHIH Local 10.650422 0.00 0.00 0.00 214.18
Base 10.650422 0.00 0.00 0.00 214.18

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 22 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC29 Nov 2012

9.535 1.000000 NHHZ Local 10.650235 0.00 0.00 0.00 101.55
Base 10.650235 0.00 0.00 0.00 101.55

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

7,400.000 1.000000 NHIH Local 10.966100 0.00 0.00 0.00 81,149.14
Base 10.966100 0.00 0.00 0.00 81,149.14

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

25,800.000 1.000000 NHHZ Local 10.971800 0.00 387.00 0.00 283,459.44
Base 10.971800 0.00 387.00 0.00 283,459.44

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 03 Dec 2012 7 AUTREPAT-STK/$ DIV USD/DTC27 Dec 2012

237.028 1.000000 NHIH Local 10.950014 0.00 0.00 0.00 2,595.46
Base 10.950014 0.00 0.00 0.00 2,595.46

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 03 Dec 2012 7 AUTREPAT-STK/$ DIV USD/DTC27 Dec 2012

797.689 1.000000 NHHZ Local 10.950006 0.00 0.00 0.00 8,734.70
Base 10.950006 0.00 0.00 0.00 8,734.70
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74348T102 Total

34,978.093 Local 0.00 397.50 0.00 383,801.08
Base 0.00 397.50 0.00 383,801.08

743606105 PROSPERITY BANCSHARES INC COMMON STOCK USD1. 25 Oct 2012 KEEFE BRUYETTE + WOODS INC USD/DTC 0.0430 Oct 2012

1,380.000 1.000000 NHHO Local 41.724500 0.00 48.30 0.00 57,628.11
Base 41.724500 0.00 48.30 0.00 57,628.11

74386T105 PROVIDENT FINANCIAL SERVICES COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

2,471.000 1.000000 NHDU Local 14.586300 0.00 12.36 0.00 36,055.11
Base 14.586300 0.00 12.36 0.00 36,055.11

744028101 PROVIDENT NEW YORK BANCORP COMMON STOCK USD.0112 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

3,300.000 1.000000 NHHZ Local 9.312700 0.00 49.50 0.00 30,781.41
Base 9.312700 0.00 49.50 0.00 30,781.41

744028101 PROVIDENT NEW YORK BANCORP COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0103 Dec 2012

900.000 1.000000 NHIH Local 9.032300 0.00 9.00 0.00 8,138.07
Base 9.032300 0.00 9.00 0.00 8,138.07

744028101 Total

4,200.000 Local 0.00 58.50 0.00 38,919.48
Base 0.00 58.50 0.00 38,919.48

74499P925 STERLING CAPITAL PARTNERS III LTD PARTNERSHIP 10 Jul 2012 CAPITAL CALL USD/OTHCANCEL

-956,425.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -956,425.00
Base 1.000000 0.00 0.00 0.00 -956,425.00

10 Jul 2012 CAPITAL CALL USD/OTH10 Jul 2012

890,279.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 890,279.00
Base 1.000000 0.00 0.00 0.00 890,279.00

74499P925 Total

-66,146.000 Local 0.00 0.00 0.00 -66,146.00
Base 0.00 0.00 0.00 -66,146.00

74727D306 QAD INC A COMMON STOCK 09 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC09 Oct 2012

Prepared by State StreetPage 498



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

5.955 1.000000 NHIH Local 13.481108 0.00 0.00 0.00 80.28
Base 13.481108 0.00 0.00 0.00 80.28

74727D306 QAD INC A COMMON STOCK 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,300.000 1.000000 NHHZ Local 14.244900 0.00 19.50 0.00 18,537.87
Base 14.244900 0.00 19.50 0.00 18,537.87

74727D306 QAD INC A COMMON STOCK 14 Dec 2012 AUTREPAT-STK/$ DIV USD/DTC28 Dec 2012

5.895 1.000000 NHIH Local 13.679389 0.00 0.00 0.00 80.64
Base 13.679389 0.00 0.00 0.00 80.64

74727D306 Total

1,311.850 Local 0.00 19.50 0.00 18,698.79
Base 0.00 19.50 0.00 18,698.79

747301109 QUAD GRAPHICS INC COMMON STOCK 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

400.000 1.000000 NHIH Local 16.720000 0.00 6.00 0.00 6,694.00
Base 16.720000 0.00 6.00 0.00 6,694.00

74758T303 QUALYS INC COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,500.000 1.000000 NHIH Local 13.846100 0.00 0.00 0.00 20,769.15
Base 13.846100 0.00 0.00 0.00 20,769.15

74758T303 QUALYS INC COMMON STOCK 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,400.000 1.000000 NHHZ Local 13.822100 0.00 21.00 0.00 19,371.94
Base 13.822100 0.00 21.00 0.00 19,371.94

74758T303 Total

2,900.000 Local 0.00 21.00 0.00 40,141.09
Base 0.00 21.00 0.00 40,141.09

74835Y101 QUESTCOR PHARMACEUTICALS COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 29.471700 0.00 4.50 0.00 8,846.01
Base 29.471700 0.00 4.50 0.00 8,846.01

74838C106 QUIKSILVER INC COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0103 Dec 2012

2,100.000 1.000000 NHIH Local 3.912500 0.00 21.00 0.00 8,237.25
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Base 3.912500 0.00 21.00 0.00 8,237.25

74838J101 QUIDEL CORP COMMON STOCK USD. 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

300.000 1.000000 NHIH Local 18.047500 0.00 4.50 0.00 5,418.75
Base 18.047500 0.00 4.50 0.00 5,418.75

749607107 RLI CORP COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHHZ Local 64.391700 0.00 4.50 0.00 19,322.01
Base 64.391700 0.00 4.50 0.00 19,322.01

74965L101 RLJ LODGING TRUST REIT 11 Oct 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC11 Oct 2012

8,832.000 1.000000 NHHZ Local 18.460000 0.00 0.00 0.00 163,038.72
Base 18.460000 0.00 0.00 0.00 163,038.72

74965L101 RLJ LODGING TRUST REIT 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

400.000 1.000000 NHIH Local 18.901300 0.00 6.00 0.00 7,566.52
Base 18.901300 0.00 6.00 0.00 7,566.52

74965L101 RLJ LODGING TRUST REIT 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 19.580000 0.00 9.00 0.00 11,757.00
Base 19.580000 0.00 9.00 0.00 11,757.00

74965L101 Total

9,832.000 Local 0.00 15.00 0.00 182,362.24
Base 0.00 15.00 0.00 182,362.24

74973W107 RTI INTERNATIONAL METALS INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 26.688300 0.00 4.50 0.00 8,010.99
Base 26.688300 0.00 4.50 0.00 8,010.99

74973W107 RTI INTERNATIONAL METALS INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

700.000 1.000000 NHHZ Local 27.164300 0.00 10.50 0.00 19,025.51
Base 27.164300 0.00 10.50 0.00 19,025.51

74973W107 Total

1,000.000 Local 0.00 15.00 0.00 27,036.50
Base 0.00 15.00 0.00 27,036.50
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749941100 RF MICRO DEVICES INC COMMON STOCK NPV 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0115 Oct 2012

2,300.000 1.000000 NHIH Local 3.672200 0.00 23.00 0.00 8,469.06
Base 3.672200 0.00 23.00 0.00 8,469.06

750236101 RADIAN GROUP INC COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0129 Oct 2012

1,400.000 1.000000 NHIH Local 4.511500 0.00 14.00 0.00 6,330.10
Base 4.511500 0.00 14.00 0.00 6,330.10

751212101 RALPH LAUREN CORP COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

300.000 1.000000 NHIM Local 154.766700 0.00 4.50 0.00 46,434.51
Base 154.766700 0.00 4.50 0.00 46,434.51

75281A109 RANGE RESOURCES CORP COMMON STOCK USD.0116 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

600.000 1.000000 NHIM Local 70.952500 0.00 9.00 0.00 42,580.50
Base 70.952500 0.00 9.00 0.00 42,580.50

75281A109 RANGE RESOURCES CORP COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

800.000 1.000000 NHDZ Local 65.561300 0.00 16.00 0.00 52,465.04
Base 65.561300 0.00 16.00 0.00 52,465.04

75281A109 Total

1,400.000 Local 0.00 25.00 0.00 95,045.54
Base 0.00 25.00 0.00 95,045.54

75382F106 RAPTOR PHARMACEUTICAL CORP COMMON STOCK USD. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

1,300.000 1.000000 NHIH Local 5.508100 0.00 13.00 0.00 7,173.53
Base 5.508100 0.00 13.00 0.00 7,173.53

754907103 RAYONIER INC REIT NPV 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

900.000 1.000000 NHIM Local 50.218300 0.00 13.50 0.00 45,209.97
Base 50.218300 0.00 13.50 0.00 45,209.97

75605Y106 REALOGY HOLDINGS CORP COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

3,700.000 1.000000 NHIM Local 41.316100 0.00 0.00 0.00 152,869.57
Base 41.316100 0.00 0.00 0.00 152,869.57
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75606N109 REALPAGE INC COMMON STOCK USD. 03 Oct 2012 BARRINGTON RESEARCH ASSOCIATES INC. USD/DTC 0.0409 Oct 2012

13,302.000 1.000000 NHDZ Local 22.904400 0.00 532.08 0.00 305,206.41
Base 22.904400 0.00 532.08 0.00 305,206.41

04 Oct 2012 BARRINGTON RESEARCH ASSOCIATES INC. USD/DTC 0.0410 Oct 2012

6,361.000 1.000000 NHDZ Local 22.874800 0.00 254.44 0.00 145,761.04
Base 22.874800 0.00 254.44 0.00 145,761.04

05 Oct 2012 BARRINGTON RESEARCH ASSOCIATES INC. USD/DTC 0.0411 Oct 2012

16,603.000 1.000000 NHDZ Local 23.109200 0.00 664.12 0.00 384,346.17
Base 23.109200 0.00 664.12 0.00 384,346.17

08 Oct 2012 BARRINGTON RESEARCH ASSOCIATES INC. USD/DTC 0.0411 Oct 2012

3,923.000 1.000000 NHDZ Local 22.793600 0.00 156.92 0.00 89,576.21
Base 22.793600 0.00 156.92 0.00 89,576.21

09 Oct 2012 BARRINGTON RESEARCH ASSOCIATES INC. USD/DTC 0.0412 Oct 2012

6,999.000 1.000000 NHDZ Local 22.338500 0.00 279.96 0.00 156,627.12
Base 22.338500 0.00 279.96 0.00 156,627.12

10 Oct 2012 BARRINGTON RESEARCH ASSOCIATES INC. USD/DTC 0.0415 Oct 2012

11,502.000 1.000000 NHDZ Local 22.717300 0.00 460.08 0.00 261,754.46
Base 22.717300 0.00 460.08 0.00 261,754.46

11 Oct 2012 DOUGHERTYCOMPANY USD/DTC 0.0316 Oct 2012

16,616.000 1.000000 NHDZ Local 22.955500 0.00 498.48 0.00 381,927.07
Base 22.955500 0.00 498.48 0.00 381,927.07

12 Oct 2012 BARRINGTON RESEARCH ASSOCIATES INC. USD/DTC 0.0317 Oct 2012

3,194.000 1.000000 NHDZ Local 22.955500 0.00 95.82 0.00 73,415.69
Base 22.955500 0.00 95.82 0.00 73,415.69

31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

2,000.000 1.000000 NHDZ Local 21.232500 0.00 40.00 0.00 42,505.00
Base 21.232500 0.00 40.00 0.00 42,505.00
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75606N109 Total

80,500.000 Local 0.00 2,981.90 0.00 1,841,119.17
Base 0.00 2,981.90 0.00 1,841,119.17

758075402 REDWOOD TRUST INC REIT USD.01 05 Nov 2012 LIQUIDNETINC USD/DTC 0.0208 Nov 2012

2,883.000 1.000000 NHDU Local 15.915000 0.00 44.69 0.00 45,927.64
Base 15.915000 0.00 44.69 0.00 45,927.64

758075402 REDWOOD TRUST INC REIT USD.01 19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

400.000 1.000000 NHIH Local 15.538000 0.00 6.00 0.00 6,221.20
Base 15.538000 0.00 6.00 0.00 6,221.20

758075402 REDWOOD TRUST INC REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHHZ Local 16.891000 0.00 7.50 0.00 8,453.00
Base 16.891000 0.00 7.50 0.00 8,453.00

758075402 Total

3,783.000 Local 0.00 58.19 0.00 60,601.84
Base 0.00 58.19 0.00 60,601.84

758750103 REGAL BELOIT CORP COMMON STOCK USD.0131 Oct 2012 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.0405 Nov 2012

1,668.000 1.000000 NHEX Local 65.224300 0.00 66.72 0.00 108,860.85
Base 65.224300 0.00 66.72 0.00 108,860.85

11 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0314 Dec 2012

2,764.000 1.000000 NHEX Local 69.828000 0.00 82.92 0.00 193,087.51
Base 69.828000 0.00 82.92 0.00 193,087.51

758750103 Total

4,432.000 Local 0.00 149.64 0.00 301,948.36
Base 0.00 149.64 0.00 301,948.36

75886F107 REGENERON PHARMACEUTICALS COMMON STOCK USD. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

300.000 1.000000 NHIM Local 180.143300 0.00 4.50 0.00 54,047.49
Base 180.143300 0.00 4.50 0.00 54,047.49

758932107 REGIS CORP COMMON STOCK USD.0524 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012
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300.000 1.000000 NHIH Local 19.439000 0.00 4.50 0.00 5,836.20
Base 19.439000 0.00 4.50 0.00 5,836.20

758932107 REGIS CORP COMMON STOCK USD.0524 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

900.000 1.000000 NHHZ Local 19.396000 0.00 13.50 0.00 17,469.90
Base 19.396000 0.00 13.50 0.00 17,469.90

758932107 Total

1,200.000 Local 0.00 18.00 0.00 23,306.10
Base 0.00 18.00 0.00 23,306.10

7591EP100 REGIONS FINANCIAL CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

2,190.000 1.000000 NHHY Local 7.580000 0.00 32.85 0.00 16,633.05
Base 7.580000 0.00 32.85 0.00 16,633.05

75970E107 RENASANT CORP COMMON STOCK USD5. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 18.050000 0.00 0.00 0.00 7,220.00
Base 18.050000 0.00 0.00 0.00 7,220.00

76009N100 RENT A CENTER INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHHZ Local 33.435000 0.00 7.50 0.00 16,725.00
Base 33.435000 0.00 7.50 0.00 16,725.00

76009N100 RENT A CENTER INC COMMON STOCK USD.0113 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

200.000 1.000000 NHIH Local 35.320000 0.00 0.00 0.00 7,064.00
Base 35.320000 0.00 0.00 0.00 7,064.00

76009N100 Total

700.000 Local 0.00 7.50 0.00 23,789.00
Base 0.00 7.50 0.00 23,789.00

76120W302 RESOURCE CAPITAL CORP REIT USD.001 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

8,620.000 1.000000 NHHZ Local 6.129900 0.00 129.30 0.00 52,969.04
Base 6.129900 0.00 129.30 0.00 52,969.04

76120W302 RESOURCE CAPITAL CORP REIT USD.001 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0111 Oct 2012

4,100.000 1.000000 NHIH Local 6.021200 0.00 41.00 0.00 24,727.92

Prepared by State StreetPage 504



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 6.021200 0.00 41.00 0.00 24,727.92

76120W302 Total

12,720.000 Local 0.00 170.30 0.00 77,696.96
Base 0.00 170.30 0.00 77,696.96

761283100 RESTORATION HARDWARE HOLDING COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

900.000 1.000000 NHIH Local 31.486100 0.00 0.00 0.00 28,337.49
Base 31.486100 0.00 0.00 0.00 28,337.49

761283100 RESTORATION HARDWARE HOLDING COMMON STOCK 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

2,500.000 1.000000 NHHZ Local 32.525800 0.00 37.50 0.00 81,352.00
Base 32.525800 0.00 37.50 0.00 81,352.00

761283100 Total

3,400.000 Local 0.00 37.50 0.00 109,689.49
Base 0.00 37.50 0.00 109,689.49

76131N101 RETAIL OPPORTUNITY INVESTMEN REIT USD.0001 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

500.000 1.000000 NHIH Local 12.822000 0.00 7.50 0.00 6,418.50
Base 12.822000 0.00 7.50 0.00 6,418.50

76131N101 RETAIL OPPORTUNITY INVESTMEN REIT USD.0001 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,900.000 1.000000 NHHZ Local 12.825800 0.00 28.50 0.00 24,397.52
Base 12.825800 0.00 28.50 0.00 24,397.52

76131N101 Total

2,400.000 Local 0.00 36.00 0.00 30,816.02
Base 0.00 36.00 0.00 30,816.02

761996933 RESOLUTE FUND II LIMITED PARTNERSHIP 05 Oct 2012 CAPITAL CALL USD/OTH05 Oct 2012

1,263,725.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,263,725.00
Base 1.000000 0.00 0.00 0.00 1,263,725.00

08 Nov 2012 CAPITAL CALL USD/OTH08 Nov 2012

1,340,400.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,340,400.00
Base 1.000000 0.00 0.00 0.00 1,340,400.00
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28 Nov 2012 CAPITAL CALL USD/OTH28 Nov 2012

1,313,133.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,313,133.00
Base 1.000000 0.00 0.00 0.00 1,313,133.00

21 Dec 2012 CAPITAL CALL USD/OTH21 Dec 2012

1,191,595.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,191,595.00
Base 1.000000 0.00 0.00 0.00 1,191,595.00

761996933 Total

5,108,853.000 Local 0.00 0.00 0.00 5,108,853.00
Base 0.00 0.00 0.00 5,108,853.00

766559603 RIGEL PHARMACEUTICALS INC COMMON STOCK USD. 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

2,100.000 1.000000 NHIH Local 8.908100 0.00 0.00 0.00 18,707.01
Base 8.908100 0.00 0.00 0.00 18,707.01

766559603 RIGEL PHARMACEUTICALS INC COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,500.000 1.000000 NHHZ Local 8.230700 0.00 22.50 0.00 12,368.55
Base 8.230700 0.00 22.50 0.00 12,368.55

766559603 Total

3,600.000 Local 0.00 22.50 0.00 31,075.56
Base 0.00 22.50 0.00 31,075.56

767754104 RITE AID CORP COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

14,800.000 1.000000 NHHZ Local 1.300000 0.00 222.00 0.00 19,462.00
Base 1.300000 0.00 222.00 0.00 19,462.00

768573107 RIVERBED TECHNOLOGY INC COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,130.000 1.000000 NHDU Local 18.903400 0.00 5.65 0.00 21,366.49
Base 18.903400 0.00 5.65 0.00 21,366.49

768573107 RIVERBED TECHNOLOGY INC COMMON STOCK USD. 17 Dec 2012 EXCHANGE OFFER USD/DTC

735.110 1.000000 NHIH Local 19.125001 0.00 0.00 0.00 14,058.98
Base 19.125001 0.00 0.00 0.00 14,058.98

17 Dec 2012 EXCHANGE OFFER USD/DTCCANCEL
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-735.110 1.000000 NHIH Local 19.125001 0.00 0.00 0.00 -14,058.98
Base 19.125001 0.00 0.00 0.00 -14,058.98

17 Dec 2012 1 EXCHANGE OFFER USD/DTC18 Dec 2012

735.110 1.000000 NHIH Local 19.125001 0.00 0.00 0.00 14,058.98
Base 19.125001 0.00 0.00 0.00 14,058.98

768573107 RIVERBED TECHNOLOGY INC COMMON STOCK USD. 21 Dec 2012 INTERNAL SWAP DVP USD/DTC27 Dec 2012

1,500.000 1.000000 NHIM Local 19.740000 0.00 0.00 0.00 29,610.00
Base 19.740000 0.00 0.00 0.00 29,610.00

21 Dec 2012 EXTERNAL SWAP USD/DTC27 Dec 2012

400.000 1.000000 NHIM Local 19.740000 0.00 0.00 0.00 7,896.00
Base 19.740000 0.00 0.00 0.00 7,896.00

21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,300.000 1.000000 NHIM Local 19.736100 0.00 0.00 0.00 25,656.93
Base 19.736100 0.00 0.00 0.00 25,656.93

768573107 Total

5,065.110 Local 0.00 5.65 0.00 98,588.40
Base 0.00 5.65 0.00 98,588.40

76973Q105 ROADRUNNER TRANSPORTATION SY COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,100.000 1.000000 NHHZ Local 17.190900 0.00 16.50 0.00 18,926.49
Base 17.190900 0.00 16.50 0.00 18,926.49

770196103 ROBBINS + MYERS INC COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

200.000 1.000000 NHHZ Local 59.415000 0.00 3.00 0.00 11,886.00
Base 59.415000 0.00 3.00 0.00 11,886.00

773990957 ROCK CREEK GROUP LIMITED PARTNERSHIP 29 Nov 2012 CONTRIBUTIONS USD/BOS29 Nov 2012

68,000,000.000 1.000000 NHFZ Local 1.000000 0.00 0.00 0.00 68,000,000.00
Base 1.000000 0.00 0.00 0.00 68,000,000.00

27 Dec 2012 CAPITAL CALL USD/OTH27 Dec 2012

3,129,724.850 1.000000 NHFZ Local 1.000000 0.00 0.00 0.00 3,129,724.85
Base 1.000000 0.00 0.00 0.00 3,129,724.85
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31 Dec 2012 CAPITAL CALL USD/BOS31 Dec 2012

10,000,000.000 1.000000 NHFZ Local 1.000000 0.00 0.00 0.00 10,000,000.00
Base 1.000000 0.00 0.00 0.00 10,000,000.00

773990957 Total

81,129,724.850 Local 0.00 0.00 0.00 81,129,724.85
Base 0.00 0.00 0.00 81,129,724.85

774341101 ROCKWELL COLLINS INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

900.000 1.000000 NHIM Local 55.866400 0.00 13.50 0.00 50,293.26
Base 55.866400 0.00 13.50 0.00 50,293.26

776696106 ROPER INDUSTRIES INC COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

244.000 1.000000 NHDM Local 111.110000 0.00 3.66 0.00 27,114.50
Base 111.110000 0.00 3.66 0.00 27,114.50

777779307 ROSETTA RESOURCES INC COMMON STOCK USD. 13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

200.000 1.000000 NHIH Local 41.940000 0.00 0.00 0.00 8,388.00
Base 41.940000 0.00 0.00 0.00 8,388.00

780287108 ROYAL GOLD INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,500.000 1.000000 NHIM Local 81.867600 0.00 22.50 0.00 122,823.90
Base 81.867600 0.00 22.50 0.00 122,823.90

781182100 RUBY TUESDAY INC COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

800.000 1.000000 NHIH Local 7.978800 0.00 8.00 0.00 6,391.04
Base 7.978800 0.00 8.00 0.00 6,391.04

781220108 RUCKUS WIRELESS INC COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,400.000 1.000000 NHIH Local 19.086100 0.00 0.00 0.00 26,720.54
Base 19.086100 0.00 0.00 0.00 26,720.54

781220108 RUCKUS WIRELESS INC COMMON STOCK 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

2,800.000 1.000000 NHHZ Local 18.934500 0.00 42.00 0.00 53,058.60
Base 18.934500 0.00 42.00 0.00 53,058.60
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781220108 Total

4,200.000 Local 0.00 42.00 0.00 79,779.14
Base 0.00 42.00 0.00 79,779.14

781270103 RUDOLPH TECHNOLOGIES INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

600.000 1.000000 NHIH Local 11.060000 0.00 0.00 0.00 6,636.00
Base 11.060000 0.00 0.00 0.00 6,636.00

781846209 RUSH ENTERPRISES INC CL A COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

300.000 1.000000 NHIH Local 18.920000 0.00 0.00 0.00 5,676.00
Base 18.920000 0.00 0.00 0.00 5,676.00

783764103 RYLAND GROUP INC/THE COMMON STOCK USD1. 03 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0309 Oct 2012

3,690.000 1.000000 NHHO Local 31.448700 0.00 92.25 0.00 116,137.95
Base 31.448700 0.00 92.25 0.00 116,137.95

17 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0322 Oct 2012

3,990.000 1.000000 NHHO Local 32.230800 0.00 99.75 0.00 128,700.64
Base 32.230800 0.00 99.75 0.00 128,700.64

28 Nov 2012 ISI GROUPINC USD/DTC 0.0403 Dec 2012

2,870.000 1.000000 NHHO Local 33.420500 0.00 100.45 0.00 96,017.29
Base 33.420500 0.00 100.45 0.00 96,017.29

783764103 RYLAND GROUP INC/THE COMMON STOCK USD1. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

200.000 1.000000 NHIH Local 35.840000 0.00 2.70 0.00 7,170.70
Base 35.840000 0.00 2.70 0.00 7,170.70

783764103 Total

10,750.000 Local 0.00 295.15 0.00 348,026.58
Base 0.00 295.15 0.00 348,026.58

78377T107 RYMAN HOSPITALITY PROPERTIES REIT USD.01 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

800.000 1.000000 NHIH Local 38.256100 0.00 0.00 0.00 30,604.88
Base 38.256100 0.00 0.00 0.00 30,604.88

06 Dec 2012 AUTREPAT-STK/$ DIV USD/DTC21 Dec 2012
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924.158 1.000000 NHIH Local 37.006659 0.00 0.00 0.00 34,200.00
Base 37.006659 0.00 0.00 0.00 34,200.00

78377T107 RYMAN HOSPITALITY PROPERTIES REIT USD.01 06 Dec 2012 AUTREPAT-STK/$ DIV USD/DTC21 Dec 2012

1,001.787 1.000000 NHHZ Local 37.006669 0.00 0.00 0.00 37,072.80
Base 37.006669 0.00 0.00 0.00 37,072.80

24 Dec 2012 5 HEEVERS &CO. INC. USD/DTC 0.02OPEN

900.000 1.000000 NHHZ Local 38.108300 0.00 13.50 0.00 34,310.97
Base 38.108300 0.00 13.50 0.00 34,310.97

78377T107 Total

3,625.945 Local 0.00 13.50 0.00 136,188.65
Base 0.00 13.50 0.00 136,188.65

78388J106 SBA COMMUNICATIONS CORP CL A COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,800.000 1.000000 NHDZ Local 66.180500 0.00 36.00 0.00 119,160.90
Base 66.180500 0.00 36.00 0.00 119,160.90

78401V102 SCBT FINANCIAL CORP COMMON STOCK USD2.518 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 40.038700 0.00 4.50 0.00 12,016.11
Base 40.038700 0.00 4.50 0.00 12,016.11

78401V102 SCBT FINANCIAL CORP COMMON STOCK USD2.524 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,000.000 1.000000 NHHZ Local 40.524800 0.00 15.00 0.00 40,539.80
Base 40.524800 0.00 15.00 0.00 40,539.80

78401V102 Total

1,300.000 Local 0.00 19.50 0.00 52,555.91
Base 0.00 19.50 0.00 52,555.91

784305104 SJW CORP COMMON STOCK USD1. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

700.000 1.000000 NHHZ Local 23.691500 0.00 10.50 0.00 16,594.55
Base 23.691500 0.00 10.50 0.00 16,594.55

78463M107 SPS COMMERCE INC COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHIH Local 40.765500 0.00 3.00 0.00 8,156.10
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Base 40.765500 0.00 3.00 0.00 8,156.10

785060104 S.Y. BANCORP INC COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 22.015800 0.00 4.50 0.00 6,609.24
Base 22.015800 0.00 4.50 0.00 6,609.24

78573L106 SABRA HEALTH CARE REIT INC REIT USD.01 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

700.000 1.000000 NHIH Local 20.403200 0.00 10.50 0.00 14,292.74
Base 20.403200 0.00 10.50 0.00 14,292.74

78709Y105 SAIA INC COMMON STOCK USD. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

200.000 1.000000 NHIH Local 22.748500 0.00 3.00 0.00 4,552.70
Base 22.748500 0.00 3.00 0.00 4,552.70

79377W108 SAKS INC COMMON STOCK USD.1 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,700.000 1.000000 NHHZ Local 10.640300 0.00 25.50 0.00 18,114.01
Base 10.640300 0.00 25.50 0.00 18,114.01

795435106 SALIX PHARMACEUTICALS LTD COMMON STOCK USD. 26 Dec 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0531 Dec 2012

4,676.000 1.000000 NHIB Local 41.289400 0.00 233.80 0.00 193,303.03
Base 41.289400 0.00 233.80 0.00 193,303.03

800013104 SANDERSON FARMS INC COMMON STOCK USD1. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

300.000 1.000000 NHIH Local 45.000600 0.00 4.50 0.00 13,504.68
Base 45.000600 0.00 4.50 0.00 13,504.68

80004C101 SANDISK CORP COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

370.000 1.000000 NHHY Local 44.907800 0.00 5.55 0.00 16,621.44
Base 44.907800 0.00 5.55 0.00 16,621.44

80004C101 SANDISK CORP COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,100.000 1.000000 NHDM Local 40.297200 0.00 16.50 0.00 44,343.42
Base 40.297200 0.00 16.50 0.00 44,343.42

80004C101 Total

1,470.000 Local 0.00 22.05 0.00 60,964.86
Base 0.00 22.05 0.00 60,964.86
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800363103 SANDY SPRING BANCORP INC COMMON STOCK USD1. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 18.940000 0.00 0.00 0.00 7,576.00
Base 18.940000 0.00 0.00 0.00 7,576.00

800677106 SANGAMO BIOSCIENCES INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

1,400.000 1.000000 NHIH Local 6.025700 0.00 14.00 0.00 8,449.98
Base 6.025700 0.00 14.00 0.00 8,449.98

801056102 SANMINA CORP COMMON STOCK USD.0119 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0123 Nov 2012

800.000 1.000000 NHIH Local 8.907200 0.00 8.00 0.00 7,133.76
Base 8.907200 0.00 8.00 0.00 7,133.76

802817304 SANTARUS INC COMMON STOCK USD. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0111 Oct 2012

1,600.000 1.000000 NHIH Local 9.330100 0.00 16.00 0.00 14,944.16
Base 9.330100 0.00 16.00 0.00 14,944.16

804395101 SAUL CENTERS INC REIT USD.01 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

200.000 1.000000 NHIH Local 42.273000 0.00 3.00 0.00 8,457.60
Base 42.273000 0.00 3.00 0.00 8,457.60

80589M102 SCANA CORP COMMON STOCK NPV 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 46.876700 0.00 4.50 0.00 14,067.51
Base 46.876700 0.00 4.50 0.00 14,067.51

806037107 SCANSOURCE INC COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

889.000 1.000000 NHDU Local 29.318400 0.00 4.45 0.00 26,068.51
Base 29.318400 0.00 4.45 0.00 26,068.51

806037107 SCANSOURCE INC COMMON STOCK NPV 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

300.000 1.000000 NHIH Local 29.754000 0.00 4.50 0.00 8,930.70
Base 29.754000 0.00 4.50 0.00 8,930.70

806037107 SCANSOURCE INC COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 30.990000 0.00 9.00 0.00 18,603.00
Base 30.990000 0.00 9.00 0.00 18,603.00
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806037107 Total

1,789.000 Local 0.00 17.95 0.00 53,602.21
Base 0.00 17.95 0.00 53,602.21

806407102 HENRY SCHEIN INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

600.000 1.000000 NHIM Local 80.493500 0.00 9.00 0.00 48,305.10
Base 80.493500 0.00 9.00 0.00 48,305.10

806693107 SCHIFF NUTRITION INTERNATION COMMON STOCK USD.0110 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

400.000 1.000000 NHIH Local 24.256000 0.00 6.00 0.00 9,708.40
Base 24.256000 0.00 6.00 0.00 9,708.40

808194104 SCHULMAN (A.) INC COMMON STOCK USD1. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

300.000 1.000000 NHIH Local 28.496700 0.00 4.05 0.00 8,553.06
Base 28.496700 0.00 4.05 0.00 8,553.06

808513105 SCHWAB (CHARLES) CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,260.000 1.000000 NHHY Local 12.983300 0.00 18.90 0.00 16,377.86
Base 12.983300 0.00 18.90 0.00 16,377.86

808513105 SCHWAB (CHARLES) CORP COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,600.000 1.000000 NHDM Local 12.990000 0.00 39.00 0.00 33,813.00
Base 12.990000 0.00 39.00 0.00 33,813.00

808513105 Total

3,860.000 Local 0.00 57.90 0.00 50,190.86
Base 0.00 57.90 0.00 50,190.86

80874P109 SCIENTIFIC GAMES CORP A COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0121 Dec 2012

800.000 1.000000 NHIH Local 8.771300 0.00 8.00 0.00 7,025.04
Base 8.771300 0.00 8.00 0.00 7,025.04

811065101 SCRIPPS NETWORKS INTER CL A COMMON STOCK USD.0116 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

700.000 1.000000 NHIM Local 63.430700 0.00 10.50 0.00 44,411.99
Base 63.430700 0.00 10.50 0.00 44,411.99
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811699107 SEACHANGE INTERNATIONAL INC COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0103 Dec 2012

900.000 1.000000 NHIH Local 9.115600 0.00 9.00 0.00 8,213.04
Base 9.115600 0.00 9.00 0.00 8,213.04

81234D109 SEARS CANADA INC COMMON STOCK NPV 31 Oct 2012 AUTREPAT-DISTRIBUTION USD/DTC13 Nov 2012

660.443 1.000000 NHHY Local 10.867993 0.00 0.00 0.00 7,177.69
Base 10.867993 0.00 0.00 0.00 7,177.69

812362101 SEARS HOMETOWN AND OUTLET ST COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

400.000 1.000000 NHHY Local 36.263200 0.00 6.00 0.00 14,511.28
Base 36.263200 0.00 6.00 0.00 14,511.28

812578102 SEATTLE GENETICS INC COMMON STOCK USD. 10 Oct 2012 INTERNAL SWAP DVP USD/DTC15 Oct 2012

300.000 1.000000 NHIH Local 25.150000 0.00 0.00 0.00 7,545.00
Base 25.150000 0.00 0.00 0.00 7,545.00

18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 23.905000 0.00 4.50 0.00 7,176.00
Base 23.905000 0.00 4.50 0.00 7,176.00

812578102 Total

600.000 Local 0.00 4.50 0.00 14,721.00
Base 0.00 4.50 0.00 14,721.00

81616X103 SELECT COMFORT CORPORATION COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,800.000 1.000000 NHDZ Local 27.461800 0.00 36.00 0.00 49,467.24
Base 27.461800 0.00 36.00 0.00 49,467.24

81618T100 SELECT INCOME REIT REIT USD.01 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHIH Local 24.458500 0.00 4.50 0.00 7,342.05
Base 24.458500 0.00 4.50 0.00 7,342.05

81618T100 SELECT INCOME REIT REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,500.000 1.000000 NHHZ Local 24.488700 0.00 22.50 0.00 36,755.55
Base 24.488700 0.00 22.50 0.00 36,755.55
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81618T100 Total

1,800.000 Local 0.00 27.00 0.00 44,097.60
Base 0.00 27.00 0.00 44,097.60

81663A105 SEMGROUP CORP CLASS A COMMON STOCK 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

400.000 1.000000 NHIH Local 36.984700 0.00 6.00 0.00 14,799.88
Base 36.984700 0.00 6.00 0.00 14,799.88

81663A105 SEMGROUP CORP CLASS A COMMON STOCK 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHHZ Local 38.670000 0.00 6.00 0.00 15,474.00
Base 38.670000 0.00 6.00 0.00 15,474.00

81663A105 Total

800.000 Local 0.00 12.00 0.00 30,273.88
Base 0.00 12.00 0.00 30,273.88

816850101 SEMTECH CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,029.000 1.000000 NHDU Local 25.484300 0.00 5.15 0.00 26,228.49
Base 25.484300 0.00 5.15 0.00 26,228.49

816851109 SEMPRA ENERGY COMMON STOCK NPV 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

240.000 1.000000 NHHY Local 66.588300 0.00 3.60 0.00 15,984.79
Base 66.588300 0.00 3.60 0.00 15,984.79

81725T100 SENSIENT TECHNOLOGIES CORP COMMON STOCK USD.1 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHHZ Local 36.059800 0.00 7.50 0.00 18,037.40
Base 36.059800 0.00 7.50 0.00 18,037.40

81725T100 SENSIENT TECHNOLOGIES CORP COMMON STOCK USD.1 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

200.000 1.000000 NHIH Local 36.210000 0.00 2.70 0.00 7,244.70
Base 36.210000 0.00 2.70 0.00 7,244.70

81725T100 Total

700.000 Local 0.00 10.20 0.00 25,282.10
Base 0.00 10.20 0.00 25,282.10

81762P102 SERVICENOW INC COMMON STOCK 04 Oct 2012 6 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0216 Oct 2012
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430.000 1.000000 NHHY Local 37.089500 0.00 6.45 0.00 15,954.94
Base 37.089500 0.00 6.45 0.00 15,954.94

82312B106 SHENANDOAH TELECOMMUNICATION COMMON STOCK NPV 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHIH Local 15.200000 0.00 6.00 0.00 6,086.00
Base 15.200000 0.00 6.00 0.00 6,086.00

824348106 SHERWIN WILLIAMS CO/THE COMMON STOCK USD1. 16 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

300.000 1.000000 NHIM Local 153.350000 0.00 4.50 0.00 46,009.50
Base 153.350000 0.00 4.50 0.00 46,009.50

824543102 SHILOH INDUSTRIES INC COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

400.000 1.000000 NHIH Local 11.146300 0.00 6.00 0.00 4,464.52
Base 11.146300 0.00 6.00 0.00 4,464.52

824889109 SHOE CARNIVAL INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHIH Local 23.506000 0.00 4.50 0.00 7,056.30
Base 23.506000 0.00 4.50 0.00 7,056.30

825690100 SHUTTERSTOCK INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

900.000 1.000000 NHIH Local 23.906100 0.00 0.00 0.00 21,515.49
Base 23.906100 0.00 0.00 0.00 21,515.49

825690100 SHUTTERSTOCK INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,000.000 1.000000 NHHZ Local 23.401000 0.00 45.00 0.00 70,248.00
Base 23.401000 0.00 45.00 0.00 70,248.00

825690100 Total

3,900.000 Local 0.00 45.00 0.00 91,763.49
Base 0.00 45.00 0.00 91,763.49

826552101 SIGMA ALDRICH COMMON STOCK USD1. 16 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

600.000 1.000000 NHIM Local 73.547300 0.00 9.00 0.00 44,137.38
Base 73.547300 0.00 9.00 0.00 44,137.38

82669G104 SIGNATURE BANK COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,100.000 1.000000 NHDZ Local 70.889800 0.00 22.00 0.00 78,000.78
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Base 70.889800 0.00 22.00 0.00 78,000.78

11 Dec 2012 BMO CAPITAL MARKETS USD/DTC 0.0314 Dec 2012

1,802.000 1.000000 NHDZ Local 70.598200 0.00 54.06 0.00 127,272.02
Base 70.598200 0.00 54.06 0.00 127,272.02

12 Dec 2012 BMO CAPITAL MARKETS USD/DTC 0.0417 Dec 2012

6,880.000 1.000000 NHDZ Local 70.956500 0.00 275.20 0.00 488,455.92
Base 70.956500 0.00 275.20 0.00 488,455.92

12 Dec 2012 LIQUIDNETINC USD/DTC 0.0217 Dec 2012

3,218.000 1.000000 NHDZ Local 70.990000 0.00 64.36 0.00 228,510.18
Base 70.990000 0.00 64.36 0.00 228,510.18

82669G104 Total

13,000.000 Local 0.00 415.62 0.00 922,238.90
Base 0.00 415.62 0.00 922,238.90

826919102 SILICON LABORATORIES INC COMMON STOCK USD. 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,800.000 1.000000 NHDZ Local 40.255500 0.00 36.00 0.00 72,495.90
Base 40.255500 0.00 36.00 0.00 72,495.90

826919102 SILICON LABORATORIES INC COMMON STOCK USD. 12 Dec 2012 ISI GROUPINC USD/DTC 0.0417 Dec 2012

6,130.000 1.000000 NHHO Local 42.278200 0.00 214.55 0.00 259,379.92
Base 42.278200 0.00 214.55 0.00 259,379.92

13 Dec 2012 ISI GROUPINC USD/DTC 0.0418 Dec 2012

4,370.000 1.000000 NHHO Local 42.296900 0.00 152.95 0.00 184,990.40
Base 42.296900 0.00 152.95 0.00 184,990.40

14 Dec 2012 ISI GROUPINC USD/DTC 0.0419 Dec 2012

2,250.000 1.000000 NHHO Local 42.476700 0.00 78.75 0.00 95,651.33
Base 42.476700 0.00 78.75 0.00 95,651.33

27 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.03OPEN

970.000 1.000000 NHHO Local 41.681500 0.00 24.25 0.00 40,455.31
Base 41.681500 0.00 24.25 0.00 40,455.31
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826919102 Total

15,520.000 Local 0.00 506.50 0.00 652,972.86
Base 0.00 506.50 0.00 652,972.86

82706L108 SILICON GRAPHICS INTERNATION COMMON STOCK USD. 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0112 Dec 2012

1,500.000 1.000000 NHIH Local 8.989400 0.00 15.00 0.00 13,499.10
Base 8.989400 0.00 15.00 0.00 13,499.10

827084864 SILICONWARE PRECISION SP ADR ADR 09 Nov 2012 PERSHING LLC USD/DTC 0.0215 Nov 2012

48,400.000 1.000000 NHEB Local 4.958300 0.00 968.00 0.00 240,949.72
Base 4.958300 0.00 968.00 0.00 240,949.72

12 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0215 Nov 2012

200,200.000 1.000000 NHEB Local 4.963900 0.00 4,004.00 0.00 997,776.78
Base 4.963900 0.00 4,004.00 0.00 997,776.78

12 Nov 2012 PERSHING LLC USD/DTC 0.0215 Nov 2012

9,000.000 1.000000 NHEB Local 4.935600 0.00 180.00 0.00 44,600.40
Base 4.935600 0.00 180.00 0.00 44,600.40

13 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0416 Nov 2012

250,000.000 1.000000 NHEB Local 4.747100 0.00 10,000.00 0.00 1,196,775.00
Base 4.747100 0.00 10,000.00 0.00 1,196,775.00

14 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0419 Nov 2012

150,440.000 1.000000 NHEB Local 4.854800 0.00 6,017.60 0.00 736,373.71
Base 4.854800 0.00 6,017.60 0.00 736,373.71

15 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0420 Nov 2012

50,000.000 1.000000 NHEB Local 4.860000 0.00 2,000.00 0.00 245,000.00
Base 4.860000 0.00 2,000.00 0.00 245,000.00

15 Nov 2012 PERSHING LLC USD/DTC 0.0220 Nov 2012

39,782.000 1.000000 NHEB Local 4.850000 0.00 795.64 0.00 193,738.34
Base 4.850000 0.00 795.64 0.00 193,738.34

16 Nov 2012 PERSHING LLC USD/DTC 0.0221 Nov 2012
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25,000.000 1.000000 NHEB Local 4.849400 0.00 500.00 0.00 121,735.00
Base 4.849400 0.00 500.00 0.00 121,735.00

21 Nov 2012 PERSHING LLC USD/DTC 0.0227 Nov 2012

35,218.000 1.000000 NHEB Local 4.837800 0.00 704.36 0.00 171,082.00
Base 4.837800 0.00 704.36 0.00 171,082.00

827084864 Total

808,040.000 Local 0.00 25,169.60 0.00 3,948,030.95
Base 0.00 25,169.60 0.00 3,948,030.95

828730200 SIMMONS FIRST NATL CORP CL A COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 25.152500 0.00 4.50 0.00 7,550.25
Base 25.152500 0.00 4.50 0.00 7,550.25

828806109 SIMON PROPERTY GROUP INC REIT USD.0001 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0130 Nov 2012

241.000 1.000000 NHDM Local 151.010000 0.00 3.61 0.00 36,397.02
Base 151.010000 0.00 3.61 0.00 36,397.02

829073105 SIMPSON MANUFACTURING CO INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 32.348300 0.00 9.00 0.00 19,417.98
Base 32.348300 0.00 9.00 0.00 19,417.98

829226109 SINCLAIR BROADCAST GROUP A COMMON STOCK USD.0110 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

700.000 1.000000 NHIH Local 11.564000 0.00 10.50 0.00 8,105.30
Base 11.564000 0.00 10.50 0.00 8,105.30

82966C103 SIRONA DENTAL SYSTEMS INC COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

501.000 1.000000 NHDU Local 59.053500 0.00 2.51 0.00 29,588.31
Base 59.053500 0.00 2.51 0.00 29,588.31

830566105 SKECHERS USA INC CL A COMMON STOCK USD. 03 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0309 Oct 2012

30,080.000 1.000000 NHDY Local 17.468200 0.00 902.40 0.00 526,345.86
Base 17.468200 0.00 902.40 0.00 526,345.86

83088M102 SKYWORKS SOLUTIONS INC COMMON STOCK USD.2505 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

714.000 1.000000 NHDU Local 20.589800 0.00 3.57 0.00 14,704.69
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Base 20.589800 0.00 3.57 0.00 14,704.69

28 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

3,950.000 1.000000 NHDU Local 19.892700 0.00 19.75 0.00 78,595.92
Base 19.892700 0.00 19.75 0.00 78,595.92

83088M102 Total

4,664.000 Local 0.00 23.32 0.00 93,300.61
Base 0.00 23.32 0.00 93,300.61

831865209 SMITH (A.O.) CORP COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

700.000 1.000000 NHDU Local 60.531900 0.00 3.50 0.00 42,375.83
Base 60.531900 0.00 3.50 0.00 42,375.83

831865209 SMITH (A.O.) CORP COMMON STOCK USD1. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

300.000 1.000000 NHHZ Local 61.950000 0.00 4.50 0.00 18,589.50
Base 61.950000 0.00 4.50 0.00 18,589.50

831865209 SMITH (A.O.) CORP COMMON STOCK USD1. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 61.930000 0.00 1.50 0.00 6,194.50
Base 61.930000 0.00 1.50 0.00 6,194.50

831865209 Total

1,100.000 Local 0.00 9.50 0.00 67,159.83
Base 0.00 9.50 0.00 67,159.83

833034101 SNAP ON INC COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

471.000 1.000000 NHDU Local 79.262500 0.00 2.36 0.00 37,335.00
Base 79.262500 0.00 2.36 0.00 37,335.00

833034101 SNAP ON INC COMMON STOCK USD1. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

500.000 1.000000 NHIM Local 78.583800 0.00 7.50 0.00 39,299.40
Base 78.583800 0.00 7.50 0.00 39,299.40

833034101 Total

971.000 Local 0.00 9.86 0.00 76,634.40
Base 0.00 9.86 0.00 76,634.40
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83413U100 SOLAR CAPITAL LTD COMMON STOCK USD.0102 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC05 Oct 2012

571.421 1.000000 NHHZ Local 22.800002 0.00 0.00 0.00 13,028.40
Base 22.800002 0.00 0.00 0.00 13,028.40

83413U100 SOLAR CAPITAL LTD COMMON STOCK USD.0102 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC05 Oct 2012

177.921 1.000000 NHIH Local 22.800006 0.00 0.00 0.00 4,056.60
Base 22.800006 0.00 0.00 0.00 4,056.60

83413U100 SOLAR CAPITAL LTD COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHHZ Local 22.875000 0.00 3.00 0.00 4,578.00
Base 22.875000 0.00 3.00 0.00 4,578.00

83413U100 Total

949.342 Local 0.00 3.00 0.00 21,663.00
Base 0.00 3.00 0.00 21,663.00

83416B109 SOLARWINDS INC COMMON STOCK USD. 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,800.000 1.000000 NHDZ Local 50.139900 0.00 36.00 0.00 90,287.82
Base 50.139900 0.00 36.00 0.00 90,287.82

83416B109 SOLARWINDS INC COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

459.000 1.000000 NHDU Local 51.535900 0.00 2.30 0.00 23,657.28
Base 51.535900 0.00 2.30 0.00 23,657.28

83416B109 Total

2,259.000 Local 0.00 38.30 0.00 113,945.10
Base 0.00 38.30 0.00 113,945.10

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0102 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC05 Oct 2012

36.236 1.000000 NHHZ Local 18.184678 0.00 0.00 0.00 658.94
Base 18.184678 0.00 0.00 0.00 658.94

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0102 Oct 2012 AUTREPAT-STK/$ DIV USD/DTC05 Oct 2012

8.794 1.000000 NHIH Local 18.185126 0.00 0.00 0.00 159.92
Base 18.185126 0.00 0.00 0.00 159.92

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0102 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC06 Nov 2012
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37.432 1.000000 NHHZ Local 17.716659 0.00 0.00 0.00 663.17
Base 17.716659 0.00 0.00 0.00 663.17

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0102 Nov 2012 AUTREPAT-STK/$ DIV USD/DTC06 Nov 2012

9.079 1.000000 NHIH Local 17.717810 0.00 0.00 0.00 160.86
Base 17.717810 0.00 0.00 0.00 160.86

03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 18.220000 0.00 0.00 0.00 7,288.00
Base 18.220000 0.00 0.00 0.00 7,288.00

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0104 Dec 2012 AUTREPAT-STK/$ DIV USD/DTC

36.659 1.000000 NHHZ Local 18.208898 0.00 0.00 0.00 667.52
Base 18.208898 0.00 0.00 0.00 667.52

04 Dec 2012 AUTREPAT-STK/$ DIV USD/DTCCANCEL

-36.659 1.000000 NHHZ Local 18.208898 0.00 0.00 0.00 -667.52
Base 18.208898 0.00 0.00 0.00 -667.52

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0104 Dec 2012 AUTREPAT-STK/$ DIV USD/DTC

8.892 1.000000 NHIH Local 18.209626 0.00 0.00 0.00 161.92
Base 18.209626 0.00 0.00 0.00 161.92

04 Dec 2012 AUTREPAT-STK/$ DIV USD/DTCCANCEL

-8.892 1.000000 NHIH Local 18.209626 0.00 0.00 0.00 -161.92
Base 18.209626 0.00 0.00 0.00 -161.92

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0123 Nov 2012 3 AUTREPAT-STK/$ DIV USD/DTC07 Dec 2012

36.659 1.000000 NHHZ Local 18.208898 0.00 0.00 0.00 667.52
Base 18.208898 0.00 0.00 0.00 667.52

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0123 Nov 2012 3 AUTREPAT-STK/$ DIV USD/DTC07 Dec 2012

8.892 1.000000 NHIH Local 18.209626 0.00 0.00 0.00 161.92
Base 18.209626 0.00 0.00 0.00 161.92

83416M105 Total

537.092 Local 0.00 0.00 0.00 9,760.33
Base 0.00 0.00 0.00 9,760.33
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83438K103 SOLTA MEDICAL INC COMMON STOCK USD. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

700.000 1.000000 NHHZ Local 2.865000 0.00 10.50 0.00 2,016.00
Base 2.865000 0.00 10.50 0.00 2,016.00

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

3,500.000 1.000000 NHHZ Local 2.595700 0.00 52.50 0.00 9,137.45
Base 2.595700 0.00 52.50 0.00 9,137.45

83438K103 SOLTA MEDICAL INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

2,800.000 1.000000 NHIH Local 2.510000 0.00 0.00 0.00 7,028.00
Base 2.510000 0.00 0.00 0.00 7,028.00

83438K103 Total

7,000.000 Local 0.00 63.00 0.00 18,181.45
Base 0.00 63.00 0.00 18,181.45

835451105 SONIC CORP COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

700.000 1.000000 NHIH Local 9.900000 0.00 0.00 0.00 6,930.00
Base 9.900000 0.00 0.00 0.00 6,930.00

83545G102 SONIC AUTOMOTIVE INC CLASS A COMMON STOCK USD.0124 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHIH Local 21.020000 0.00 9.00 0.00 12,621.00
Base 21.020000 0.00 9.00 0.00 12,621.00

83545G102 SONIC AUTOMOTIVE INC CLASS A COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,800.000 1.000000 NHHZ Local 21.043200 0.00 27.00 0.00 37,904.76
Base 21.043200 0.00 27.00 0.00 37,904.76

83545G102 Total

2,400.000 Local 0.00 36.00 0.00 50,525.76
Base 0.00 36.00 0.00 50,525.76

835898107 SOTHEBY S COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHHZ Local 32.461700 0.00 4.50 0.00 9,743.01
Base 32.461700 0.00 4.50 0.00 9,743.01

835898107 SOTHEBY S COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN
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300.000 1.000000 NHIH Local 32.406700 0.00 4.05 0.00 9,726.06
Base 32.406700 0.00 4.05 0.00 9,726.06

835898107 Total

600.000 Local 0.00 8.55 0.00 19,469.07
Base 0.00 8.55 0.00 19,469.07

835916107 SONUS NETWORKS INC COMMON STOCK USD. 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0112 Dec 2012

7,500.000 1.000000 NHIH Local 1.727700 0.00 75.00 0.00 13,032.75
Base 1.727700 0.00 75.00 0.00 13,032.75

838518108 SOUTH JERSEY INDUSTRIES COMMON STOCK USD1. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 51.377500 0.00 1.50 0.00 5,139.25
Base 51.377500 0.00 1.50 0.00 5,139.25

842587107 SOUTHERN CO/THE COMMON STOCK USD5. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

250.000 1.000000 NHHY Local 45.992000 0.00 3.75 0.00 11,501.75
Base 45.992000 0.00 3.75 0.00 11,501.75

84265V105 SOUTHERN COPPER CORP COMMON STOCK USD.0119 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0223 Nov 2012

5,901.000 1.000000 NHEZ Local 34.604600 0.00 118.02 0.00 204,319.76
Base 34.604600 0.00 118.02 0.00 204,319.76

20 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0226 Nov 2012

5,383.000 1.000000 NHEZ Local 34.821100 0.00 107.66 0.00 187,549.64
Base 34.821100 0.00 107.66 0.00 187,549.64

21 Nov 2012 INSTINET USD/DTC 0.0127 Nov 2012

7,233.000 1.000000 NHEZ Local 35.472200 0.00 72.33 0.00 256,642.75
Base 35.472200 0.00 72.33 0.00 256,642.75

26 Nov 2012 INSTINET USD/DTC 0.0129 Nov 2012

6,175.000 1.000000 NHEZ Local 36.309900 0.00 61.75 0.00 224,275.38
Base 36.309900 0.00 61.75 0.00 224,275.38
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84265V105 Total

24,692.000 Local 0.00 359.76 0.00 872,787.53
Base 0.00 359.76 0.00 872,787.53

84470P109 SOUTHSIDE BANCSHARES INC COMMON STOCK USD1. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

400.000 1.000000 NHIH Local 20.917500 0.00 5.40 0.00 8,372.40
Base 20.917500 0.00 5.40 0.00 8,372.40

844741108 SOUTHWEST AIRLINES CO COMMON STOCK USD1. 02 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0205 Oct 2012

15,450.000 1.000000 NHEY Local 8.950100 0.00 309.00 0.00 138,588.05
Base 8.950100 0.00 309.00 0.00 138,588.05

844895102 SOUTHWEST GAS CORP COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHHZ Local 42.242100 0.00 4.50 0.00 12,677.13
Base 42.242100 0.00 4.50 0.00 12,677.13

84610H108 SOVRAN SELF STORAGE INC REIT USD.01 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 59.940000 0.00 1.50 0.00 5,995.50
Base 59.940000 0.00 1.50 0.00 5,995.50

84649R200 SPANSION INC CLASS A COMMON STOCK USD. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

600.000 1.000000 NHIH Local 13.698300 0.00 8.10 0.00 8,227.08
Base 13.698300 0.00 8.10 0.00 8,227.08

847560109 SPECTRA ENERGY CORP COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,000.000 1.000000 NHDM Local 27.670000 0.00 15.00 0.00 27,685.00
Base 27.670000 0.00 15.00 0.00 27,685.00

84760C107 SPECTRANETICS CORP COMMON STOCK USD. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

1,000.000 1.000000 NHIH Local 14.737000 0.00 15.00 0.00 14,752.00
Base 14.737000 0.00 15.00 0.00 14,752.00

84763R101 SPECTRUM BRANDS HOLDINGS INC COMMON STOCK USD.0110 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0315 Oct 2012

10,190.000 1.000000 NHHO Local 46.995400 0.00 254.75 0.00 479,137.88
Base 46.995400 0.00 254.75 0.00 479,137.88
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11 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0316 Oct 2012

1,260.000 1.000000 NHHO Local 48.000000 0.00 31.50 0.00 60,511.50
Base 48.000000 0.00 31.50 0.00 60,511.50

25 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0430 Oct 2012

1,580.000 1.000000 NHHO Local 45.200000 0.00 55.30 0.00 71,471.30
Base 45.200000 0.00 55.30 0.00 71,471.30

84763R101 Total

13,030.000 Local 0.00 341.55 0.00 611,120.68
Base 0.00 341.55 0.00 611,120.68

84860F109 SPIRIT REALTY CAPITAL INC REIT USD.01 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

5,800.000 1.000000 NHIH Local 17.256100 0.00 0.00 0.00 100,085.38
Base 17.256100 0.00 0.00 0.00 100,085.38

84860F109 SPIRIT REALTY CAPITAL INC REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

15,900.000 1.000000 NHHZ Local 17.073100 0.00 238.50 0.00 271,700.79
Base 17.073100 0.00 238.50 0.00 271,700.79

84860F109 Total

21,700.000 Local 0.00 238.50 0.00 371,786.17
Base 0.00 238.50 0.00 371,786.17

848637104 SPLUNK INC COMMON STOCK 24 Oct 2012 STOCK DISTRIBUTION USD/DTC25 Oct 2012

62,200.000 1.000000 NHEL Local 32.230000 0.00 0.00 0.00 2,004,706.00
Base 32.230000 0.00 0.00 0.00 2,004,706.00

24 Oct 2012 STOCK DISTRIBUTION USD/DTC25 Oct 2012

95,909.000 1.000000 NHEL Local 32.229999 0.00 0.00 0.00 3,091,147.00
Base 32.229999 0.00 0.00 0.00 3,091,147.00

848637104 SPLUNK INC COMMON STOCK 26 Oct 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC26 Oct 2012

158,109.000 1.000000 NHDZ Local 29.990000 0.00 0.00 0.00 4,741,688.91
Base 29.990000 0.00 0.00 0.00 4,741,688.91
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848637104 Total

316,218.000 Local 0.00 0.00 0.00 9,837,541.91
Base 0.00 0.00 0.00 9,837,541.91

852061100 SPRINT NEXTEL CORP COMMON STOCK USD2. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,650.000 1.000000 NHHY Local 5.015200 0.00 24.75 0.00 8,299.83
Base 5.015200 0.00 24.75 0.00 8,299.83

85254C305 STAGE STORES INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHIH Local 24.290500 0.00 4.50 0.00 7,291.65
Base 24.290500 0.00 4.50 0.00 7,291.65

85254J102 STAG INDUSTRIAL INC REIT USD.01 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

4,200.000 1.000000 NHHZ Local 17.114500 0.00 63.00 0.00 71,943.90
Base 17.114500 0.00 63.00 0.00 71,943.90

853666105 STANDARD MOTOR PRODS COMMON STOCK USD2. 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

300.000 1.000000 NHIH Local 19.797500 0.00 4.50 0.00 5,943.75
Base 19.797500 0.00 4.50 0.00 5,943.75

85375C101 STANDARD PACIFIC CORP COMMON STOCK USD.0112 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

4,300.000 1.000000 NHHZ Local 6.952200 0.00 64.50 0.00 29,958.96
Base 6.952200 0.00 64.50 0.00 29,958.96

853790103 STANDARD PARKING CORP COMMON STOCK USD. 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

200.000 1.000000 NHIH Local 22.630000 0.00 3.00 0.00 4,529.00
Base 22.630000 0.00 3.00 0.00 4,529.00

854231107 STANDEX INTERNATIONAL CORP COMMON STOCK USD1.510 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

200.000 1.000000 NHIH Local 45.384000 0.00 3.00 0.00 9,079.80
Base 45.384000 0.00 3.00 0.00 9,079.80

854502101 STANLEY BLACK + DECKER INC COMMON STOCK USD2.527 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

500.000 1.000000 NHDM Local 70.580000 0.00 7.50 0.00 35,297.50
Base 70.580000 0.00 7.50 0.00 35,297.50
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85571B105 STARWOOD PROPERTY TRUST INC REIT USD.01 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

800.000 1.000000 NHHZ Local 22.847500 0.00 12.00 0.00 18,290.00
Base 22.847500 0.00 12.00 0.00 18,290.00

85571B105 STARWOOD PROPERTY TRUST INC REIT USD.01 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

3,300.000 1.000000 NHIH Local 22.918100 0.00 0.00 0.00 75,629.73
Base 22.918100 0.00 0.00 0.00 75,629.73

85571B105 STARWOOD PROPERTY TRUST INC REIT USD.01 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

10,300.000 1.000000 NHHZ Local 23.141600 0.00 154.50 0.00 238,512.98
Base 23.141600 0.00 154.50 0.00 238,512.98

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

800.000 1.000000 NHHZ Local 22.630000 0.00 12.00 0.00 18,116.00
Base 22.630000 0.00 12.00 0.00 18,116.00

85571B105 STARWOOD PROPERTY TRUST INC REIT USD.01 07 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

600.000 1.000000 NHIH Local 22.913900 0.00 9.00 0.00 13,757.34
Base 22.913900 0.00 9.00 0.00 13,757.34

28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

400.000 1.000000 NHIH Local 22.696300 0.00 5.40 0.00 9,083.92
Base 22.696300 0.00 5.40 0.00 9,083.92

85571B105 Total

16,200.000 Local 0.00 192.90 0.00 373,389.97
Base 0.00 192.90 0.00 373,389.97

85571Q102 STARZ   LIBERTY CAPITAL COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0113 Nov 2012

145.000 1.000000 NHHY Local 107.740000 0.00 2.17 0.00 15,624.47
Base 107.740000 0.00 2.17 0.00 15,624.47

85590A401 STARWOOD HOTELS + RESORTS COMMON STOCK USD.0116 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

800.000 1.000000 NHIM Local 57.320000 0.00 12.00 0.00 45,868.00
Base 57.320000 0.00 12.00 0.00 45,868.00

856190103 STATE BANK FINANCIAL CORP COMMON STOCK 16 Oct 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0219 Oct 2012
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8,050.000 1.000000 NHDX Local 16.308600 0.00 161.00 0.00 131,445.23
Base 16.308600 0.00 161.00 0.00 131,445.23

17 Oct 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0222 Oct 2012

4,050.000 1.000000 NHDX Local 16.331300 0.00 81.00 0.00 66,222.77
Base 16.331300 0.00 81.00 0.00 66,222.77

856190103 STATE BANK FINANCIAL CORP COMMON STOCK 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

500.000 1.000000 NHIH Local 15.540000 0.00 7.50 0.00 7,777.50
Base 15.540000 0.00 7.50 0.00 7,777.50

856190103 Total

12,600.000 Local 0.00 249.50 0.00 205,445.50
Base 0.00 249.50 0.00 205,445.50

858155203 STEELCASE INC CL A COMMON STOCK NPV 10 Oct 2012 JOHNSON RICE + CO USD/DTC 0.0315 Oct 2012

5,794.000 1.000000 NHEX Local 10.276500 0.00 173.82 0.00 59,715.86
Base 10.276500 0.00 173.82 0.00 59,715.86

15 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Oct 2012

1,776.000 1.000000 NHEX Local 10.054400 0.00 53.28 0.00 17,909.89
Base 10.054400 0.00 53.28 0.00 17,909.89

858155203 STEELCASE INC CL A COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

600.000 1.000000 NHIH Local 11.385000 0.00 9.00 0.00 6,840.00
Base 11.385000 0.00 9.00 0.00 6,840.00

858155203 Total

8,170.000 Local 0.00 236.10 0.00 84,465.75
Base 0.00 236.10 0.00 84,465.75

858568108 STELLUS CAPITAL INVESTMENT C COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,400.000 1.000000 NHIH Local 16.135600 0.00 0.00 0.00 22,589.84
Base 16.135600 0.00 0.00 0.00 22,589.84

858568108 STELLUS CAPITAL INVESTMENT C COMMON STOCK 24 Dec 2012 10 HEEVERS &CO. INC. USD/DTC 0.02OPEN

3,800.000 1.000000 NHHZ Local 15.999800 0.00 57.00 0.00 60,856.24
Base 15.999800 0.00 57.00 0.00 60,856.24
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858568108 Total

5,200.000 Local 0.00 57.00 0.00 83,446.08
Base 0.00 57.00 0.00 83,446.08

85856G100 STELLARONE CORP COMMON STOCK USD1. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

300.000 1.000000 NHIH Local 13.548800 0.00 4.50 0.00 4,069.14
Base 13.548800 0.00 4.50 0.00 4,069.14

13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

200.000 1.000000 NHIH Local 13.540000 0.00 0.00 0.00 2,708.00
Base 13.540000 0.00 0.00 0.00 2,708.00

85856G100 Total

500.000 Local 0.00 4.50 0.00 6,777.14
Base 0.00 4.50 0.00 6,777.14

858586100 STEPAN CO COMMON STOCK USD1. 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

100.000 1.000000 NHIH Local 96.904000 0.00 1.50 0.00 9,691.90
Base 96.904000 0.00 1.50 0.00 9,691.90

858912108 STERICYCLE INC COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

900.000 1.000000 NHDZ Local 94.302000 0.00 18.00 0.00 84,889.80
Base 94.302000 0.00 18.00 0.00 84,889.80

858912108 STERICYCLE INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

500.000 1.000000 NHIM Local 93.081300 0.00 7.50 0.00 46,548.15
Base 93.081300 0.00 7.50 0.00 46,548.15

858912108 Total

1,400.000 Local 0.00 25.50 0.00 131,437.95
Base 0.00 25.50 0.00 131,437.95

859152100 STERIS CORP COMMON STOCK NPV 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

100.000 1.000000 NHIH Local 33.925000 0.00 1.50 0.00 3,394.00
Base 33.925000 0.00 1.50 0.00 3,394.00

28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN
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200.000 1.000000 NHIH Local 34.995000 0.00 2.70 0.00 7,001.70
Base 34.995000 0.00 2.70 0.00 7,001.70

859152100 Total

300.000 Local 0.00 4.20 0.00 10,395.70
Base 0.00 4.20 0.00 10,395.70

859319303 STERLING FINL CORP/SPOKANE COMMON STOCK USD1. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

400.000 1.000000 NHIH Local 20.650000 0.00 0.00 0.00 8,260.00
Base 20.650000 0.00 0.00 0.00 8,260.00

860372101 STEWART INFORMATION SERVICES COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,326.000 1.000000 NHDU Local 23.988100 0.00 6.63 0.00 31,814.85
Base 23.988100 0.00 6.63 0.00 31,814.85

860372101 STEWART INFORMATION SERVICES COMMON STOCK USD1. 19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

300.000 1.000000 NHIH Local 24.888000 0.00 4.50 0.00 7,470.90
Base 24.888000 0.00 4.50 0.00 7,470.90

860372101 Total

1,626.000 Local 0.00 11.13 0.00 39,285.75
Base 0.00 11.13 0.00 39,285.75

860630102 STIFEL FINANCIAL CORP COMMON STOCK USD.1518 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0323 Oct 2012

1,463.000 1.000000 NHEX Local 33.594300 0.00 43.89 0.00 49,192.35
Base 33.594300 0.00 43.89 0.00 49,192.35

860630102 STIFEL FINANCIAL CORP COMMON STOCK USD.1505 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,167.000 1.000000 NHDU Local 32.832200 0.00 5.84 0.00 38,321.02
Base 32.832200 0.00 5.84 0.00 38,321.02

860630102 Total

2,630.000 Local 0.00 49.73 0.00 87,513.37
Base 0.00 49.73 0.00 87,513.37

86074Q102 STILLWATER MINING CO COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

800.000 1.000000 NHHZ Local 12.455000 0.00 12.00 0.00 9,976.00
Base 12.455000 0.00 12.00 0.00 9,976.00
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86074Q102 STILLWATER MINING CO COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

700.000 1.000000 NHIH Local 12.445700 0.00 9.45 0.00 8,721.44
Base 12.445700 0.00 9.45 0.00 8,721.44

86074Q102 Total

1,500.000 Local 0.00 21.45 0.00 18,697.44
Base 0.00 21.45 0.00 18,697.44

861642106 STONE ENERGY CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

900.000 1.000000 NHHZ Local 20.352800 0.00 13.50 0.00 18,331.02
Base 20.352800 0.00 13.50 0.00 18,331.02

86183P102 STONERIDGE INC COMMON STOCK NPV 02 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0207 Nov 2012

25,000.000 1.000000 NHDY Local 4.950000 0.00 375.00 0.00 124,125.00
Base 4.950000 0.00 375.00 0.00 124,125.00

16 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0221 Nov 2012

3,490.000 1.000000 NHDY Local 4.643700 0.00 52.35 0.00 16,258.86
Base 4.643700 0.00 52.35 0.00 16,258.86

28 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0203 Dec 2012

15,000.000 1.000000 NHDY Local 4.883300 0.00 225.00 0.00 73,474.50
Base 4.883300 0.00 225.00 0.00 73,474.50

05 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0210 Dec 2012

30,263.000 1.000000 NHDY Local 4.696600 0.00 453.95 0.00 142,587.16
Base 4.696600 0.00 453.95 0.00 142,587.16

06 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0111 Dec 2012

5,873.000 1.000000 NHDY Local 4.678500 0.00 87.51 0.00 27,564.34
Base 4.678500 0.00 87.51 0.00 27,564.34

07 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0212 Dec 2012

6,800.000 1.000000 NHDY Local 4.824300 0.00 102.00 0.00 32,907.24
Base 4.824300 0.00 102.00 0.00 32,907.24
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86183P102 Total

86,426.000 Local 0.00 1,295.81 0.00 416,917.10
Base 0.00 1,295.81 0.00 416,917.10

862685104 STRATASYS INC COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.02

100.000 1.000000 NHIH Local 77.616000 0.00 1.50 0.00 7,763.10
Base 77.616000 0.00 1.50 0.00 7,763.10

28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.02CANCEL

-100.000 1.000000 NHIH Local 77.616000 0.00 -1.50 0.00 -7,763.10
Base 77.616000 0.00 -1.50 0.00 -7,763.10

28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

100.000 1.000000 NHIH Local 77.616000 0.00 1.50 0.00 7,763.10
Base 77.616000 0.00 1.50 0.00 7,763.10

862685104 Total

100.000 Local 0.00 1.50 0.00 7,763.10
Base 0.00 1.50 0.00 7,763.10

866082100 SUMMIT HOTEL PROPERTIES INC REIT 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

2,200.000 1.000000 NHIH Local 8.258100 0.00 0.00 0.00 18,167.82
Base 8.258100 0.00 0.00 0.00 18,167.82

866082100 SUMMIT HOTEL PROPERTIES INC REIT 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

7,000.000 1.000000 NHHZ Local 8.210400 0.00 105.00 0.00 57,577.80
Base 8.210400 0.00 105.00 0.00 57,577.80

866082100 Total

9,200.000 Local 0.00 105.00 0.00 75,745.62
Base 0.00 105.00 0.00 75,745.62

866674104 SUN COMMUNITIES INC REIT USD.01 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 38.735000 0.00 3.00 0.00 7,750.00
Base 38.735000 0.00 3.00 0.00 7,750.00

86722A103 SUNCOKE ENERGY INC COMMON STOCK 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012
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400.000 1.000000 NHIH Local 16.111500 0.00 6.00 0.00 6,450.60
Base 16.111500 0.00 6.00 0.00 6,450.60

867652406 SUNPOWER CORP COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

12,390.000 1.000000 NHHZ Local 4.626200 0.00 185.85 0.00 57,504.47
Base 4.626200 0.00 185.85 0.00 57,504.47

867892101 SUNSTONE HOTEL INVESTORS INC REIT USD.01 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0103 Dec 2012

800.000 1.000000 NHIH Local 9.881200 0.00 8.00 0.00 7,912.96
Base 9.881200 0.00 8.00 0.00 7,912.96

867892101 SUNSTONE HOTEL INVESTORS INC REIT USD.01 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,000.000 1.000000 NHHZ Local 10.689000 0.00 15.00 0.00 10,704.00
Base 10.689000 0.00 15.00 0.00 10,704.00

867892101 Total

1,800.000 Local 0.00 23.00 0.00 18,616.96
Base 0.00 23.00 0.00 18,616.96

868157108 SUPERIOR ENERGY SERVICES INC COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,893.000 1.000000 NHDU Local 20.506800 0.00 9.47 0.00 38,828.84
Base 20.506800 0.00 9.47 0.00 38,828.84

868168105 SUPERIOR INDUSTRIES INTL COMMON STOCK NPV 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHIH Local 19.380500 0.00 4.50 0.00 5,818.65
Base 19.380500 0.00 4.50 0.00 5,818.65

868459108 SUPERNUS PHARMACEUTICALS INC COMMON STOCK USD. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

1,200.000 1.000000 NHIH Local 12.808200 0.00 18.00 0.00 15,387.84
Base 12.808200 0.00 18.00 0.00 15,387.84

869099101 SUSQUEHANNA BANCSHARES INC COMMON STOCK USD2. 17 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0322 Oct 2012

6,130.000 1.000000 NHHO Local 10.151200 0.00 153.25 0.00 62,380.11
Base 10.151200 0.00 153.25 0.00 62,380.11

869099101 SUSQUEHANNA BANCSHARES INC COMMON STOCK USD2. 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

800.000 1.000000 NHIH Local 10.453800 0.00 10.80 0.00 8,373.84
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Base 10.453800 0.00 10.80 0.00 8,373.84

869099101 Total

6,930.000 Local 0.00 164.05 0.00 70,753.95
Base 0.00 164.05 0.00 70,753.95

870738101 SWIFT ENERGY CO COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,074.000 1.000000 NHDU Local 15.564600 0.00 5.37 0.00 16,721.75
Base 15.564600 0.00 5.37 0.00 16,721.75

870738101 SWIFT ENERGY CO COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

500.000 1.000000 NHIH Local 14.940000 0.00 0.00 0.00 7,470.00
Base 14.940000 0.00 0.00 0.00 7,470.00

870738101 Total

1,574.000 Local 0.00 5.37 0.00 24,191.75
Base 0.00 5.37 0.00 24,191.75

871546206 SYMMETRY MEDICAL INC COMMON STOCK USD. 01 Nov 2012 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.0406 Nov 2012

5,752.000 1.000000 NHEX Local 8.554900 0.00 230.08 0.00 49,437.86
Base 8.554900 0.00 230.08 0.00 49,437.86

871546206 SYMMETRY MEDICAL INC COMMON STOCK USD. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

700.000 1.000000 NHIH Local 9.830000 0.00 7.00 0.00 6,888.00
Base 9.830000 0.00 7.00 0.00 6,888.00

871546206 Total

6,452.000 Local 0.00 237.08 0.00 56,325.86
Base 0.00 237.08 0.00 56,325.86

87157B103 SYNCHRONOSS TECHNOLOGIES INC COMMON STOCK USD. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

300.000 1.000000 NHIH Local 20.026700 0.00 4.50 0.00 6,012.51
Base 20.026700 0.00 4.50 0.00 6,012.51

87159A103 SYNAGEVA BIOPHARMA CORP COMMON STOCK USD. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

200.000 1.000000 NHIH Local 57.776600 0.00 3.00 0.00 11,558.32
Base 57.776600 0.00 3.00 0.00 11,558.32
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87162H103 SYNTEL INC COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

483.000 1.000000 NHDU Local 61.449400 0.00 2.42 0.00 29,682.48
Base 61.449400 0.00 2.42 0.00 29,682.48

87162W100 SYNNEX CORP COMMON STOCK USD. 17 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0322 Oct 2012

2,200.000 1.000000 NHDX Local 32.623900 0.00 66.00 0.00 71,838.58
Base 32.623900 0.00 66.00 0.00 71,838.58

18 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0323 Oct 2012

3,150.000 1.000000 NHDX Local 32.642200 0.00 94.50 0.00 102,917.43
Base 32.642200 0.00 94.50 0.00 102,917.43

87162W100 SYNNEX CORP COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

937.000 1.000000 NHDU Local 32.618400 0.00 4.69 0.00 30,568.13
Base 32.618400 0.00 4.69 0.00 30,568.13

28 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

2,320.000 1.000000 NHDU Local 34.038700 0.00 11.60 0.00 78,981.38
Base 34.038700 0.00 11.60 0.00 78,981.38

87162W100 Total

8,607.000 Local 0.00 176.79 0.00 284,305.52
Base 0.00 176.79 0.00 284,305.52

872275102 TCF FINANCIAL CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

2,529.000 1.000000 NHDU Local 11.467900 0.00 12.65 0.00 29,014.97
Base 11.467900 0.00 12.65 0.00 29,014.97

872438106 THL CREDIT INC COMMON STOCK USD. 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

1,800.000 1.000000 NHHZ Local 14.070000 0.00 27.00 0.00 25,353.00
Base 14.070000 0.00 27.00 0.00 25,353.00

872438106 THL CREDIT INC COMMON STOCK USD. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

500.000 1.000000 NHIH Local 14.175300 0.00 7.50 0.00 7,095.15
Base 14.175300 0.00 7.50 0.00 7,095.15
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872438106 Total

2,300.000 Local 0.00 34.50 0.00 32,448.15
Base 0.00 34.50 0.00 32,448.15

87244T109 TICC CAPITAL CORP COMMON STOCK USD.0128 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC10 Oct 2012

658.517 1.000000 NHHZ Local 9.880003 0.00 0.00 0.00 6,506.15
Base 9.880003 0.00 0.00 0.00 6,506.15

87244T109 TICC CAPITAL CORP COMMON STOCK USD.0128 Sep 2012 AUTREPAT-STK/$ DIV USD/DTC10 Oct 2012

197.247 1.000000 NHIH Local 9.879998 0.00 0.00 0.00 1,948.80
Base 9.879998 0.00 0.00 0.00 1,948.80

87244T109 TICC CAPITAL CORP COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

1,500.000 1.000000 NHHZ Local 10.185000 0.00 22.50 0.00 15,300.00
Base 10.185000 0.00 22.50 0.00 15,300.00

87244T109 TICC CAPITAL CORP COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

800.000 1.000000 NHIH Local 9.905100 0.00 8.00 0.00 7,932.08
Base 9.905100 0.00 8.00 0.00 7,932.08

87244T109 Total

3,155.764 Local 0.00 30.50 0.00 31,687.03
Base 0.00 30.50 0.00 31,687.03

87582Y108 TANGOE INC/CT COMMON STOCK USD. 09 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0315 Nov 2012

7,770.000 1.000000 NHHO Local 13.523800 0.00 194.25 0.00 105,274.18
Base 13.523800 0.00 194.25 0.00 105,274.18

12 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0315 Nov 2012

4,530.000 1.000000 NHHO Local 13.586900 0.00 113.25 0.00 61,661.91
Base 13.586900 0.00 113.25 0.00 61,661.91

13 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0316 Nov 2012

3,900.000 1.000000 NHHO Local 13.358600 0.00 97.50 0.00 52,196.04
Base 13.358600 0.00 97.50 0.00 52,196.04

14 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0319 Nov 2012
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4,430.000 1.000000 NHHO Local 13.042800 0.00 110.75 0.00 57,890.35
Base 13.042800 0.00 110.75 0.00 57,890.35

27 Dec 2012 STEPHENS,INC. USD/DTC 0.04OPEN

2,660.000 1.000000 NHHO Local 11.973200 0.00 93.10 0.00 31,941.81
Base 11.973200 0.00 93.10 0.00 31,941.81

28 Dec 2012 STEPHENS,INC. USD/DTC 0.04OPEN

5,220.000 1.000000 NHHO Local 12.060200 0.00 182.70 0.00 63,136.94
Base 12.060200 0.00 182.70 0.00 63,136.94

87582Y108 Total

28,510.000 Local 0.00 791.55 0.00 372,101.23
Base 0.00 791.55 0.00 372,101.23

87612E106 TARGET CORP COMMON STOCK USD. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

140.000 1.000000 NHHY Local 63.840000 0.00 2.10 0.00 8,939.70
Base 63.840000 0.00 2.10 0.00 8,939.70

87612G101 TARGA RESOURCES CORP COMMON STOCK USD. 09 Nov 2012 STOCK DISTRIBUTION USD/DTC

5,200.000 1.000000 NHEL Local 50.910000 0.00 0.00 0.00 264,732.00
Base 50.910000 0.00 0.00 0.00 264,732.00

09 Nov 2012 STOCK DISTRIBUTION USD/DTCCANCEL

-5,200.000 1.000000 NHEL Local 50.910000 0.00 0.00 0.00 -264,732.00
Base 50.910000 0.00 0.00 0.00 -264,732.00

09 Nov 2012 STOCK DISTRIBUTION USD/DTC

1,680.000 1.000000 NHEL Local 50.910000 0.00 0.00 0.00 85,528.80
Base 50.910000 0.00 0.00 0.00 85,528.80

09 Nov 2012 STOCK DISTRIBUTION USD/DTCCANCEL

-1,680.000 1.000000 NHEL Local 50.910000 0.00 0.00 0.00 -85,528.80
Base 50.910000 0.00 0.00 0.00 -85,528.80

87612G101 TARGA RESOURCES CORP COMMON STOCK USD. 26 Nov 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC26 Nov 2012

6,880.000 1.000000 NHHZ Local 50.410000 0.00 0.00 0.00 346,820.80
Base 50.410000 0.00 0.00 0.00 346,820.80
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87612G101 TARGA RESOURCES CORP COMMON STOCK USD. 09 Nov 2012 1 STOCK DISTRIBUTION USD/DTC13 Nov 2012

5,200.000 1.000000 NHEL Local 48.136000 0.00 0.00 0.00 250,307.20
Base 48.136000 0.00 0.00 0.00 250,307.20

09 Nov 2012 1 STOCK DISTRIBUTION USD/DTC13 Nov 2012

1,680.000 1.000000 NHEL Local 48.136000 0.00 0.00 0.00 80,868.48
Base 48.136000 0.00 0.00 0.00 80,868.48

87612G101 Total

13,760.000 Local 0.00 0.00 0.00 677,996.48
Base 0.00 0.00 0.00 677,996.48

87651B104 TASER INTERNATIONAL INC COMMON STOCK USD. 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

900.000 1.000000 NHIH Local 8.120000 0.00 0.00 0.00 7,308.00
Base 8.120000 0.00 0.00 0.00 7,308.00

87656Y406 TATA STEEL LTD GDR REG S DEPOSITORY RECEIPT 02 Nov 2012 LOOP CAPITAL MARKETS LLC USD/CED07 Nov 2012

5,927.000 1.000000 NHIL Local 7.539501 0.00 22.34 0.00 44,708.96
Base 7.539501 0.00 22.34 0.00 44,708.96

87817A107 TEAM HEALTH HOLDINGS INC COMMON STOCK USD.0126 Oct 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0431 Oct 2012

3,750.000 1.000000 NHHO Local 25.160700 0.00 131.25 0.00 94,483.88
Base 25.160700 0.00 131.25 0.00 94,483.88

87819P102 TEAVANA HOLDINGS INC COMMON STOCK 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

500.000 1.000000 NHIH Local 14.870000 0.00 0.00 0.00 7,435.00
Base 14.870000 0.00 0.00 0.00 7,435.00

879360105 TELEDYNE TECHNOLOGIES INC COMMON STOCK USD.0105 Nov 2012 ISI GROUPINC USD/DTC 0.0408 Nov 2012

680.000 1.000000 NHHO Local 64.484100 0.00 23.80 0.00 43,872.99
Base 64.484100 0.00 23.80 0.00 43,872.99

06 Nov 2012 ISI GROUPINC USD/DTC 0.0409 Nov 2012

1,770.000 1.000000 NHHO Local 65.815700 0.00 61.95 0.00 116,555.74
Base 65.815700 0.00 61.95 0.00 116,555.74

879360105 TELEDYNE TECHNOLOGIES INC COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012
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100.000 1.000000 NHIH Local 62.500000 0.00 1.50 0.00 6,251.50
Base 62.500000 0.00 1.50 0.00 6,251.50

879360105 TELEDYNE TECHNOLOGIES INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

200.000 1.000000 NHHZ Local 65.022500 0.00 3.00 0.00 13,007.50
Base 65.022500 0.00 3.00 0.00 13,007.50

879360105 Total

2,750.000 Local 0.00 90.25 0.00 179,687.73
Base 0.00 90.25 0.00 179,687.73

88033G407 TENET HEALTHCARE CORP COMMON STOCK USD.0511 Oct 2012 REVERSE SPLIT NON CASH USD/DTC11 Oct 2012

5,742.500 1.000000 NHDM Local 34.140672 0.00 0.00 0.00 196,052.81
Base 34.140672 0.00 0.00 0.00 196,052.81

88033G407 TENET HEALTHCARE CORP COMMON STOCK USD.0511 Oct 2012 REVERSE SPLIT NON CASH USD/DTC11 Oct 2012

4,142.500 1.000000 NHHY Local 24.512195 0.00 0.00 0.00 101,541.77
Base 24.512195 0.00 0.00 0.00 101,541.77

88033G407 TENET HEALTHCARE CORP COMMON STOCK USD.0511 Oct 2012 REVERSE SPLIT NON CASH USD/DTC11 Oct 2012

1,501.500 1.000000 NHIM Local 21.320000 0.00 0.00 0.00 32,011.98
Base 21.320000 0.00 0.00 0.00 32,011.98

88033G407 Total

11,386.500 Local 0.00 0.00 0.00 329,606.56
Base 0.00 0.00 0.00 329,606.56

880349105 TENNECO INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

300.000 1.000000 NHIH Local 34.180000 0.00 4.05 0.00 10,258.05
Base 34.180000 0.00 4.05 0.00 10,258.05

88076W103 TERADATA CORP COMMON STOCK USD.0116 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

700.000 1.000000 NHIM Local 75.436800 0.00 10.50 0.00 52,816.26
Base 75.436800 0.00 10.50 0.00 52,816.26

881569107 TESARO INC COMMON STOCK USD. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012

1,300.000 1.000000 NHIH Local 15.013600 0.00 19.50 0.00 19,537.18
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Base 15.013600 0.00 19.50 0.00 19,537.18

88157K101 TESCO CORP COMMON STOCK NPV 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

10,334.000 1.000000 NHEX Local 10.044300 0.00 206.68 0.00 104,004.48
Base 10.044300 0.00 206.68 0.00 104,004.48

08 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0214 Nov 2012

7,579.000 1.000000 NHEX Local 9.986200 0.00 151.58 0.00 75,836.99
Base 9.986200 0.00 151.58 0.00 75,836.99

09 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0215 Nov 2012

5,250.000 1.000000 NHEX Local 10.018900 0.00 105.00 0.00 52,704.23
Base 10.018900 0.00 105.00 0.00 52,704.23

12 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0215 Nov 2012

4,037.000 1.000000 NHEX Local 10.002700 0.00 80.74 0.00 40,461.64
Base 10.002700 0.00 80.74 0.00 40,461.64

13 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0216 Nov 2012

3,523.000 1.000000 NHEX Local 10.132400 0.00 70.46 0.00 35,766.91
Base 10.132400 0.00 70.46 0.00 35,766.91

14 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0219 Nov 2012

5,739.000 1.000000 NHEX Local 10.017800 0.00 114.78 0.00 57,606.93
Base 10.017800 0.00 114.78 0.00 57,606.93

15 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0220 Nov 2012

6,141.000 1.000000 NHEX Local 10.033600 0.00 122.82 0.00 61,739.16
Base 10.033600 0.00 122.82 0.00 61,739.16

16 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0221 Nov 2012

11,630.000 1.000000 NHEX Local 10.089400 0.00 232.60 0.00 117,572.32
Base 10.089400 0.00 232.60 0.00 117,572.32

05 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Dec 2012

10,293.000 1.000000 NHEX Local 10.752500 0.00 205.86 0.00 110,881.34
Base 10.752500 0.00 205.86 0.00 110,881.34
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88157K101 TESCO CORP COMMON STOCK NPV 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

500.000 1.000000 NHIH Local 10.787400 0.00 7.50 0.00 5,401.20
Base 10.787400 0.00 7.50 0.00 5,401.20

88157K101 TESCO CORP COMMON STOCK NPV 06 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0211 Dec 2012

9,737.000 1.000000 NHEX Local 10.731200 0.00 194.74 0.00 104,684.43
Base 10.731200 0.00 194.74 0.00 104,684.43

88157K101 Total

74,763.000 Local 0.00 1,492.76 0.00 766,659.63
Base 0.00 1,492.76 0.00 766,659.63

88160R101 TESLA MOTORS INC COMMON STOCK USD. 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

2,400.000 1.000000 NHIM Local 33.921700 0.00 36.00 0.00 81,448.08
Base 33.921700 0.00 36.00 0.00 81,448.08

88164L100 TESSERA TECHNOLOGIES INC COMMON STOCK USD. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

500.000 1.000000 NHIH Local 15.974000 0.00 7.50 0.00 7,994.50
Base 15.974000 0.00 7.50 0.00 7,994.50

88224Q107 TEXAS CAPITAL BANCSHARES INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHHZ Local 47.119800 0.00 6.00 0.00 18,853.92
Base 47.119800 0.00 6.00 0.00 18,853.92

88224Q107 TEXAS CAPITAL BANCSHARES INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 44.987500 0.00 3.00 0.00 9,000.50
Base 44.987500 0.00 3.00 0.00 9,000.50

88224Q107 Total

600.000 Local 0.00 9.00 0.00 27,854.42
Base 0.00 9.00 0.00 27,854.42

882491103 TEXAS INDUSTRIES INC COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHHZ Local 51.102500 0.00 6.00 0.00 20,447.00
Base 51.102500 0.00 6.00 0.00 20,447.00

882508104 TEXAS INSTRUMENTS INC COMMON STOCK USD1. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012
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500.000 1.000000 NHHY Local 29.333000 0.00 7.50 0.00 14,674.00
Base 29.333000 0.00 7.50 0.00 14,674.00

885160101 THOR INDUSTRIES INC COMMON STOCK USD.1 16 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

1,200.000 1.000000 NHIM Local 37.390000 0.00 18.00 0.00 44,886.00
Base 37.390000 0.00 18.00 0.00 44,886.00

885175307 THORATEC CORP COMMON STOCK NPV 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,200.000 1.000000 NHIM Local 37.351200 0.00 18.00 0.00 44,839.44
Base 37.351200 0.00 18.00 0.00 44,839.44

88554D205 3D SYSTEMS CORP COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

200.000 1.000000 NHIH Local 35.590500 0.00 3.00 0.00 7,121.10
Base 35.590500 0.00 3.00 0.00 7,121.10

18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 51.305000 0.00 1.50 0.00 5,132.00
Base 51.305000 0.00 1.50 0.00 5,132.00

88554D205 Total

300.000 Local 0.00 4.50 0.00 12,253.10
Base 0.00 4.50 0.00 12,253.10

88579Y101 3M CO COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

500.000 1.000000 NHDM Local 90.360000 0.00 7.50 0.00 45,187.50
Base 90.360000 0.00 7.50 0.00 45,187.50

88632Q103 TIBCO SOFTWARE INC COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

683.000 1.000000 NHDU Local 25.497600 0.00 3.42 0.00 17,418.28
Base 25.497600 0.00 3.42 0.00 17,418.28

88830M102 TITAN INTERNATIONAL INC COMMON STOCK NPV 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

1,300.000 1.000000 NHIH Local 20.978100 0.00 0.00 0.00 27,271.53
Base 20.978100 0.00 0.00 0.00 27,271.53

88830R101 TITAN MACHINERY INC COMMON STOCK USD. 20 Dec 2012 WEEDEN + CO. USD/DTC 0.0226 Dec 2012

5,000.000 1.000000 NHDX Local 24.562800 0.00 100.00 0.00 122,914.00
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Base 24.562800 0.00 100.00 0.00 122,914.00

21 Dec 2012 WEEDEN + CO. USD/DTC 0.0227 Dec 2012

300.000 1.000000 NHDX Local 24.302400 0.00 6.00 0.00 7,296.72
Base 24.302400 0.00 6.00 0.00 7,296.72

26 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0331 Dec 2012

150.000 1.000000 NHDX Local 24.487100 0.00 4.50 0.00 3,677.57
Base 24.487100 0.00 4.50 0.00 3,677.57

27 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.03OPEN

2,650.000 1.000000 NHDX Local 24.350400 0.00 79.50 0.00 64,608.06
Base 24.350400 0.00 79.50 0.00 64,608.06

28 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.03OPEN

50.000 1.000000 NHDX Local 24.391600 0.00 1.50 0.00 1,221.08
Base 24.391600 0.00 1.50 0.00 1,221.08

88830R101 Total

8,150.000 Local 0.00 191.50 0.00 199,717.43
Base 0.00 191.50 0.00 199,717.43

890110109 TOMPKINS FINANCIAL CORP COMMON STOCK USD.1 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,070.000 1.000000 NHHZ Local 41.106300 0.00 16.05 0.00 43,999.79
Base 41.106300 0.00 16.05 0.00 43,999.79

892000100 TOWERSTREAM CORP COMMON STOCK USD. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0121 Dec 2012

2,000.000 1.000000 NHIH Local 3.394000 0.00 20.00 0.00 6,808.00
Base 3.394000 0.00 20.00 0.00 6,808.00

89214P109 TOWNE BANK COMMON STOCK USD1. 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

600.000 1.000000 NHIH Local 15.662800 0.00 9.00 0.00 9,406.68
Base 15.662800 0.00 9.00 0.00 9,406.68

892356106 TRACTOR SUPPLY COMPANY COMMON STOCK USD. 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

200.000 1.000000 NHDZ Local 95.285800 0.00 4.00 0.00 19,061.16
Base 95.285800 0.00 4.00 0.00 19,061.16
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892356106 TRACTOR SUPPLY COMPANY COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

368.000 1.000000 NHDU Local 94.683800 0.00 1.84 0.00 34,845.48
Base 94.683800 0.00 1.84 0.00 34,845.48

892356106 TRACTOR SUPPLY COMPANY COMMON STOCK USD. 27 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Nov 2012

948.000 1.000000 NHIB Local 89.457600 0.00 9.48 0.00 84,815.28
Base 89.457600 0.00 9.48 0.00 84,815.28

892356106 Total

1,516.000 Local 0.00 15.32 0.00 138,721.92
Base 0.00 15.32 0.00 138,721.92

893641100 TRANSDIGM GROUP INC COMMON STOCK USD.0131 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

700.000 1.000000 NHDZ Local 135.084800 0.00 14.00 0.00 94,573.36
Base 135.084800 0.00 14.00 0.00 94,573.36

894650100 TREDEGAR CORP COMMON STOCK NPV 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

400.000 1.000000 NHIH Local 18.732000 0.00 6.00 0.00 7,498.80
Base 18.732000 0.00 6.00 0.00 7,498.80

89469A104 TREEHOUSE FOODS INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

200.000 1.000000 NHIH Local 50.915000 0.00 2.70 0.00 10,185.70
Base 50.915000 0.00 2.70 0.00 10,185.70

895848109 TRIANGLE CAPITAL CORP COMMON STOCK USD. 13 Dec 2012 2 AUTREPAT-STK/$ DIV USD/DTC28 Dec 2012

4.783 1.000000 NHHZ Local 24.599623 0.00 0.00 0.00 117.66
Base 24.599623 0.00 0.00 0.00 117.66

895848109 TRIANGLE CAPITAL CORP COMMON STOCK USD. 13 Dec 2012 2 AUTREPAT-STK/$ DIV USD/DTC28 Dec 2012

1.961 1.000000 NHIH Local 24.594594 0.00 0.00 0.00 48.23
Base 24.594594 0.00 0.00 0.00 48.23

895848109 Total

6.744 Local 0.00 0.00 0.00 165.89
Base 0.00 0.00 0.00 165.89

89600B201 TRIANGLE PETROLEUM CORP COMMON STOCK USD. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0121 Dec 2012
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1,100.000 1.000000 NHIH Local 5.900900 0.00 11.00 0.00 6,501.99
Base 5.900900 0.00 11.00 0.00 6,501.99

896239100 TRIMBLE NAVIGATION LTD COMMON STOCK NPV 31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0205 Nov 2012

1,100.000 1.000000 NHDZ Local 47.018000 0.00 22.00 0.00 51,741.80
Base 47.018000 0.00 22.00 0.00 51,741.80

896239100 TRIMBLE NAVIGATION LTD COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

423.000 1.000000 NHDU Local 53.176700 0.00 2.12 0.00 22,495.86
Base 53.176700 0.00 2.12 0.00 22,495.86

896239100 Total

1,523.000 Local 0.00 24.12 0.00 74,237.66
Base 0.00 24.12 0.00 74,237.66

896818101 TRIUMPH GROUP INC COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

729.000 1.000000 NHDU Local 65.877900 0.00 3.65 0.00 48,028.64
Base 65.877900 0.00 3.65 0.00 48,028.64

89784N104 TRUE RELIGION APPAREL INC COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHIH Local 25.686700 0.00 4.50 0.00 7,710.51
Base 25.686700 0.00 4.50 0.00 7,710.51

897888103 TRULIA INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,200.000 1.000000 NHIH Local 15.896100 0.00 0.00 0.00 19,075.32
Base 15.896100 0.00 0.00 0.00 19,075.32

897888103 TRULIA INC COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,100.000 1.000000 NHHZ Local 16.132300 0.00 16.50 0.00 17,762.03
Base 16.132300 0.00 16.50 0.00 17,762.03

897888103 Total

2,300.000 Local 0.00 16.50 0.00 36,837.35
Base 0.00 16.50 0.00 36,837.35

898349105 TRUSTCO BANK CORP NY COMMON STOCK USD1. 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0115 Oct 2012

1,500.000 1.000000 NHIH Local 5.762000 0.00 15.00 0.00 8,658.00
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Base 5.762000 0.00 15.00 0.00 8,658.00

899896104 TUPPERWARE BRANDS CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

663.000 1.000000 NHDU Local 62.457800 0.00 3.32 0.00 41,412.84
Base 62.457800 0.00 3.32 0.00 41,412.84

90187B101 TWO HARBORS INVESTMENT CORP REIT 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

800.000 1.000000 NHIH Local 11.874000 0.00 12.00 0.00 9,511.20
Base 11.874000 0.00 12.00 0.00 9,511.20

90187B101 TWO HARBORS INVESTMENT CORP REIT 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

800.000 1.000000 NHHZ Local 11.947500 0.00 12.00 0.00 9,570.00
Base 11.947500 0.00 12.00 0.00 9,570.00

90187B101 TWO HARBORS INVESTMENT CORP REIT 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

600.000 1.000000 NHIH Local 11.509900 0.00 9.00 0.00 6,914.94
Base 11.509900 0.00 9.00 0.00 6,914.94

21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

2,600.000 1.000000 NHIH Local 11.586100 0.00 0.00 0.00 30,123.86
Base 11.586100 0.00 0.00 0.00 30,123.86

90187B101 TWO HARBORS INVESTMENT CORP REIT 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

10,600.000 1.000000 NHHZ Local 11.620000 0.00 159.00 0.00 123,331.00
Base 11.620000 0.00 159.00 0.00 123,331.00

90187B101 Total

15,400.000 Local 0.00 192.00 0.00 179,451.00
Base 0.00 192.00 0.00 179,451.00

902104108 II VI INC COMMON STOCK NPV 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHIH Local 16.472400 0.00 6.00 0.00 6,594.96
Base 16.472400 0.00 6.00 0.00 6,594.96

902653104 UDR INC REIT USD.01 11 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0216 Oct 2012

5,100.000 1.000000 NHEY Local 24.386500 0.00 102.00 0.00 124,473.15
Base 24.386500 0.00 102.00 0.00 124,473.15
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902681105 UGI CORP COMMON STOCK NPV 05 Nov 2012 LIQUIDNETINC USD/DTC 0.0208 Nov 2012

1,476.000 1.000000 NHDU Local 32.005000 0.00 22.88 0.00 47,262.26
Base 32.005000 0.00 22.88 0.00 47,262.26

28 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.01OPEN

6,120.000 1.000000 NHDU Local 32.312000 0.00 30.60 0.00 197,780.04
Base 32.312000 0.00 30.60 0.00 197,780.04

31 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.01OPEN

3,690.000 1.000000 NHDU Local 32.415100 0.00 18.45 0.00 119,630.17
Base 32.415100 0.00 18.45 0.00 119,630.17

902681105 Total

11,286.000 Local 0.00 71.93 0.00 364,672.47
Base 0.00 71.93 0.00 364,672.47

902748102 UIL HOLDINGS CORP COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 36.262500 0.00 3.00 0.00 7,255.50
Base 36.262500 0.00 3.00 0.00 7,255.50

902748102 UIL HOLDINGS CORP COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHHZ Local 36.307500 0.00 6.00 0.00 14,529.00
Base 36.307500 0.00 6.00 0.00 14,529.00

902748102 Total

600.000 Local 0.00 9.00 0.00 21,784.50
Base 0.00 9.00 0.00 21,784.50

902973304 US BANCORP COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 32.621700 0.00 4.50 0.00 9,791.01
Base 32.621700 0.00 4.50 0.00 9,791.01

903002103 UMH PROPERTIES INC REIT USD.1 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHIH Local 10.280800 0.00 9.00 0.00 6,177.48
Base 10.280800 0.00 9.00 0.00 6,177.48

903119105 UNS ENERGY CORP COMMON STOCK NPV 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012
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200.000 1.000000 NHIH Local 42.222000 0.00 3.00 0.00 8,447.40
Base 42.222000 0.00 3.00 0.00 8,447.40

903119105 UNS ENERGY CORP COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

300.000 1.000000 NHHZ Local 42.657900 0.00 4.50 0.00 12,801.87
Base 42.657900 0.00 4.50 0.00 12,801.87

903119105 Total

500.000 Local 0.00 7.50 0.00 21,249.27
Base 0.00 7.50 0.00 21,249.27

90341W108 US AIRWAYS GROUP INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

500.000 1.000000 NHIH Local 12.884000 0.00 7.50 0.00 6,449.50
Base 12.884000 0.00 7.50 0.00 6,449.50

90346E103 US SILICA HOLDINGS INC COMMON STOCK 18 Oct 2012 INSTINET USD/DTC 0.0223 Oct 2012

6,100.000 1.000000 NHDX Local 13.485300 0.00 122.00 0.00 82,382.33
Base 13.485300 0.00 122.00 0.00 82,382.33

22 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0325 Oct 2012

6,050.000 1.000000 NHDX Local 13.418600 0.00 181.50 0.00 81,364.03
Base 13.418600 0.00 181.50 0.00 81,364.03

23 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0326 Oct 2012

6,100.000 1.000000 NHDX Local 13.109000 0.00 183.00 0.00 80,147.90
Base 13.109000 0.00 183.00 0.00 80,147.90

24 Oct 2012 WEEDEN + CO. USD/DTC 0.0229 Oct 2012

5,250.000 1.000000 NHDX Local 12.994400 0.00 105.00 0.00 68,325.60
Base 12.994400 0.00 105.00 0.00 68,325.60

25 Oct 2012 WEEDEN + CO. USD/DTC 0.02

23,000.000 1.000000 NHDX Local 13.251300 0.00 460.00 0.00 305,239.90
Base 13.251300 0.00 460.00 0.00 305,239.90

25 Oct 2012 WEEDEN + CO. USD/DTC 0.02CANCEL

-23,000.000 1.000000 NHDX Local 13.251300 0.00 -460.00 0.00 -305,239.90
Base 13.251300 0.00 -460.00 0.00 -305,239.90
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25 Oct 2012 WEEDEN + CO. USD/DTC 0.0230 Oct 2012

21,500.000 1.000000 NHDX Local 13.251300 0.00 430.00 0.00 285,332.95
Base 13.251300 0.00 430.00 0.00 285,332.95

90346E103 Total

45,000.000 Local 0.00 1,021.50 0.00 597,552.81
Base 0.00 1,021.50 0.00 597,552.81

90347A100 UBIQUITI NETWORKS INC COMMON STOCK 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHIH Local 12.262500 0.00 6.00 0.00 4,911.00
Base 12.262500 0.00 6.00 0.00 4,911.00

90385D107 ULTIMATE SOFTWARE GROUP INC COMMON STOCK USD.0113 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

100.000 1.000000 NHIH Local 91.940000 0.00 0.00 0.00 9,194.00
Base 91.940000 0.00 0.00 0.00 9,194.00

90385V107 ULTRA CLEAN HOLDINGS COMMON STOCK USD. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0128 Dec 2012

1,400.000 1.000000 NHIH Local 4.794300 0.00 14.00 0.00 6,726.02
Base 4.794300 0.00 14.00 0.00 6,726.02

90385V107 ULTRA CLEAN HOLDINGS COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

2,800.000 1.000000 NHHZ Local 4.866800 0.00 42.00 0.00 13,669.04
Base 4.866800 0.00 42.00 0.00 13,669.04

90385V107 Total

4,200.000 Local 0.00 56.00 0.00 20,395.06
Base 0.00 56.00 0.00 20,395.06

903914109 ULTRA PETROLEUM CORP COMMON STOCK NPV 08 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0211 Oct 2012

7.000 1.000000 NHEZ Local 21.700000 0.00 0.14 0.00 152.04
Base 21.700000 0.00 0.14 0.00 152.04

08 Oct 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0211 Oct 2012

2,444.000 1.000000 NHEZ Local 21.943000 0.00 48.88 0.00 53,677.57
Base 21.943000 0.00 48.88 0.00 53,677.57

09 Oct 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0212 Oct 2012
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4,444.000 1.000000 NHEZ Local 22.711600 0.00 88.88 0.00 101,019.23
Base 22.711600 0.00 88.88 0.00 101,019.23

09 Oct 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0212 Oct 2012

7,900.000 1.000000 NHEZ Local 22.484800 0.00 158.00 0.00 177,787.92
Base 22.484800 0.00 158.00 0.00 177,787.92

10 Oct 2012 SANFORD CBERNSTEIN CO LLC USD/DTC 0.0215 Oct 2012

8,821.000 1.000000 NHEZ Local 22.933700 0.00 176.42 0.00 202,474.59
Base 22.933700 0.00 176.42 0.00 202,474.59

10 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0215 Oct 2012

13,543.000 1.000000 NHEZ Local 23.180400 0.00 270.86 0.00 314,203.02
Base 23.180400 0.00 270.86 0.00 314,203.02

903914109 Total

37,159.000 Local 0.00 743.18 0.00 849,314.37
Base 0.00 743.18 0.00 849,314.37

904214103 UMPQUA HOLDINGS CORP COMMON STOCK NPV 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

600.000 1.000000 NHIH Local 11.825000 0.00 9.00 0.00 7,104.00
Base 11.825000 0.00 9.00 0.00 7,104.00

904311107 UNDER ARMOUR INC CLASS A COMMON STOCK USD. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

733.000 1.000000 NHDU Local 52.812100 0.00 3.67 0.00 38,714.94
Base 52.812100 0.00 3.67 0.00 38,714.94

904311107 UNDER ARMOUR INC CLASS A COMMON STOCK USD. 27 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Nov 2012

1,140.000 1.000000 NHIB Local 53.643900 0.00 11.40 0.00 61,165.45
Base 53.643900 0.00 11.40 0.00 61,165.45

904311107 Total

1,873.000 Local 0.00 15.07 0.00 99,880.39
Base 0.00 15.07 0.00 99,880.39

907818108 UNION PACIFIC CORP COMMON STOCK USD2.527 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

264.000 1.000000 NHDM Local 122.530000 0.00 3.96 0.00 32,351.88
Base 122.530000 0.00 3.96 0.00 32,351.88
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909218109 UNIT CORP COMMON STOCK USD.2 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,023.000 1.000000 NHDU Local 43.046800 0.00 5.12 0.00 44,042.00
Base 43.046800 0.00 5.12 0.00 44,042.00

90984P303 UNITED COMMUNITY BANKS/GA COMMON STOCK USD1. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0121 Dec 2012

700.000 1.000000 NHIH Local 9.031400 0.00 7.00 0.00 6,328.98
Base 9.031400 0.00 7.00 0.00 6,328.98

909907107 UNITED BANKSHARES INC COMMON STOCK USD2.524 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

300.000 1.000000 NHIH Local 23.748500 0.00 4.50 0.00 7,129.05
Base 23.748500 0.00 4.50 0.00 7,129.05

909907107 UNITED BANKSHARES INC COMMON STOCK USD2.527 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

700.000 1.000000 NHHZ Local 24.510500 0.00 10.50 0.00 17,167.85
Base 24.510500 0.00 10.50 0.00 17,167.85

909907107 Total

1,000.000 Local 0.00 15.00 0.00 24,296.90
Base 0.00 15.00 0.00 24,296.90

91030T109 UNITED FINANCIAL BANCORP INC COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

1,200.000 1.000000 NHIH Local 15.181300 0.00 18.00 0.00 18,235.56
Base 15.181300 0.00 18.00 0.00 18,235.56

91030T109 UNITED FINANCIAL BANCORP INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,400.000 1.000000 NHHZ Local 15.600300 0.00 51.00 0.00 53,092.02
Base 15.600300 0.00 51.00 0.00 53,092.02

91030T109 Total

4,600.000 Local 0.00 69.00 0.00 71,327.58
Base 0.00 69.00 0.00 71,327.58

911163103 UNITED NATURAL FOODS INC COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 53.319800 0.00 1.50 0.00 5,333.48
Base 53.319800 0.00 1.50 0.00 5,333.48
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911268100 UNITED ONLINE INC COMMON STOCK USD. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0111 Oct 2012

2,600.000 1.000000 NHIH Local 5.592300 0.00 26.00 0.00 14,565.98
Base 5.592300 0.00 26.00 0.00 14,565.98

913004107 UNITED STATIONERS INC COMMON STOCK USD.1 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

600.000 1.000000 NHHZ Local 31.193300 0.00 9.00 0.00 18,724.98
Base 31.193300 0.00 9.00 0.00 18,724.98

913017109 UNITED TECHNOLOGIES CORP COMMON STOCK USD1. 02 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0205 Oct 2012

1,050.000 1.000000 NHEY Local 78.321400 0.00 21.00 0.00 82,258.47
Base 78.321400 0.00 21.00 0.00 82,258.47

913017109 UNITED TECHNOLOGIES CORP COMMON STOCK USD1. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,400.000 1.000000 NHDM Local 78.629600 0.00 21.00 0.00 110,102.44
Base 78.629600 0.00 21.00 0.00 110,102.44

913017109 Total

2,450.000 Local 0.00 42.00 0.00 192,360.91
Base 0.00 42.00 0.00 192,360.91

91307C102 UNITED THERAPEUTICS CORP COMMON STOCK USD.0119 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0223 Nov 2012

3,811.000 1.000000 NHEZ Local 50.841100 0.00 76.22 0.00 193,831.65
Base 50.841100 0.00 76.22 0.00 193,831.65

20 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0226 Nov 2012

1,571.000 1.000000 NHEZ Local 50.865000 0.00 31.42 0.00 79,940.34
Base 50.865000 0.00 31.42 0.00 79,940.34

21 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0227 Nov 2012

3,163.000 1.000000 NHEZ Local 52.083700 0.00 63.26 0.00 164,804.00
Base 52.083700 0.00 63.26 0.00 164,804.00

26 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Nov 2012

2,437.000 1.000000 NHEZ Local 53.661000 0.00 48.74 0.00 130,820.60
Base 53.661000 0.00 48.74 0.00 130,820.60

27 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0230 Nov 2012
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2,437.000 1.000000 NHEZ Local 53.245800 0.00 48.74 0.00 129,808.75
Base 53.245800 0.00 48.74 0.00 129,808.75

27 Nov 2012 MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC 0.0230 Nov 2012

3,384.000 1.000000 NHEZ Local 52.689200 0.00 67.68 0.00 178,367.93
Base 52.689200 0.00 67.68 0.00 178,367.93

91307C102 Total

16,803.000 Local 0.00 336.06 0.00 877,573.27
Base 0.00 336.06 0.00 877,573.27

913456109 UNIVERSAL CORP/VA COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHHZ Local 50.498500 0.00 6.00 0.00 20,205.40
Base 50.498500 0.00 6.00 0.00 20,205.40

913483103 UNIVERSAL ELECTRONICS INC COMMON STOCK USD.0114 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0319 Nov 2012

44,720.000 1.000000 NHDY Local 15.390000 0.00 1,341.60 0.00 689,582.40
Base 15.390000 0.00 1,341.60 0.00 689,582.40

21 Dec 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0327 Dec 2012

3,995.000 1.000000 NHDY Local 18.620300 0.00 119.85 0.00 74,507.95
Base 18.620300 0.00 119.85 0.00 74,507.95

24 Dec 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0328 Dec 2012

2,730.000 1.000000 NHDY Local 18.736600 0.00 81.90 0.00 51,232.82
Base 18.736600 0.00 81.90 0.00 51,232.82

27 Dec 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.03OPEN

1,170.000 1.000000 NHDY Local 18.283100 0.00 35.10 0.00 21,426.33
Base 18.283100 0.00 35.10 0.00 21,426.33

913483103 Total

52,615.000 Local 0.00 1,578.45 0.00 836,749.50
Base 0.00 1,578.45 0.00 836,749.50

913543104 UNIVERSAL FOREST PRODUCTS COMMON STOCK NPV 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

856.000 1.000000 NHDU Local 39.053200 0.00 4.28 0.00 33,433.82
Base 39.053200 0.00 4.28 0.00 33,433.82
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91359E105 UNIVERSAL HEALTH RLTY INCOME REIT USD.01 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

100.000 1.000000 NHIH Local 48.598500 0.00 1.50 0.00 4,861.35
Base 48.598500 0.00 1.50 0.00 4,861.35

916QWE902 RIVERSIDE CAPITAL APPRECIATION LP 05 Oct 2012 CAPITAL CALL USD/OTH05 Oct 2012

384,421.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 384,421.00
Base 1.000000 0.00 0.00 0.00 384,421.00

23 Nov 2012 CAPITAL CALL USD/OTH23 Nov 2012

1,280,134.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,280,134.00
Base 1.000000 0.00 0.00 0.00 1,280,134.00

14 Dec 2012 CAPITAL CALL USD/OTH14 Dec 2012

2,547,840.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 2,547,840.00
Base 1.000000 0.00 0.00 0.00 2,547,840.00

916QWE902 Total

4,212,395.000 Local 0.00 0.00 0.00 4,212,395.00
Base 0.00 0.00 0.00 4,212,395.00

917286205 URSTADT BIDDLE   CLASS A REIT USD.01 19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

500.000 1.000000 NHIH Local 18.475900 0.00 7.50 0.00 9,245.45
Base 18.475900 0.00 7.50 0.00 9,245.45

917286205 URSTADT BIDDLE   CLASS A REIT USD.01 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

200.000 1.000000 NHHZ Local 18.819900 0.00 3.00 0.00 3,766.98
Base 18.819900 0.00 3.00 0.00 3,766.98

917286205 Total

700.000 Local 0.00 10.50 0.00 13,012.43
Base 0.00 10.50 0.00 13,012.43

91732J102 US ECOLOGY INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 22.448800 0.00 4.50 0.00 6,739.14
Base 22.448800 0.00 4.50 0.00 6,739.14

918204108 VF CORP COMMON STOCK NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012
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178.000 1.000000 NHDM Local 156.387200 0.00 2.67 0.00 27,839.59
Base 156.387200 0.00 2.67 0.00 27,839.59

91879Q109 VAIL RESORTS INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 54.202500 0.00 1.50 0.00 5,421.75
Base 54.202500 0.00 1.50 0.00 5,421.75

91879Q109 VAIL RESORTS INC COMMON STOCK USD.0127 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.03OPEN

1,290.000 1.000000 NHHO Local 52.154800 0.00 32.25 0.00 67,311.94
Base 52.154800 0.00 32.25 0.00 67,311.94

28 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.03OPEN

1,080.000 1.000000 NHHO Local 53.193000 0.00 27.00 0.00 57,475.44
Base 53.193000 0.00 27.00 0.00 57,475.44

91879Q109 Total

2,470.000 Local 0.00 60.75 0.00 130,209.13
Base 0.00 60.75 0.00 130,209.13

918866104 VALASSIS COMMUNICATIONS INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

300.000 1.000000 NHIH Local 25.353300 0.00 4.05 0.00 7,610.04
Base 25.353300 0.00 4.05 0.00 7,610.04

91913Y100 VALERO ENERGY CORP COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

300.000 1.000000 NHHY Local 32.605000 0.00 4.50 0.00 9,786.00
Base 32.605000 0.00 4.50 0.00 9,786.00

920253101 VALMONT INDUSTRIES COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

365.000 1.000000 NHDU Local 136.129600 0.00 1.83 0.00 49,689.13
Base 136.129600 0.00 1.83 0.00 49,689.13

920355104 VALSPAR CORP COMMON STOCK USD.5 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

800.000 1.000000 NHIM Local 62.225000 0.00 12.00 0.00 49,792.00
Base 62.225000 0.00 12.00 0.00 49,792.00

92046N102 VALUECLICK INC COMMON STOCK USD. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

300.000 1.000000 NHIH Local 19.773300 0.00 4.50 0.00 5,936.49

Prepared by State StreetPage 556



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 19.773300 0.00 4.50 0.00 5,936.49

920997962 VALOR EQUITY PARTNERS II LP 25 Sep 2012 CAPITAL CALL USD/OTHCANCEL

-625,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -625,000.00
Base 1.000000 0.00 0.00 0.00 -625,000.00

25 Sep 2012 CAPITAL CALL USD/OTH25 Sep 2012

601,826.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 601,826.00
Base 1.000000 0.00 0.00 0.00 601,826.00

920997962 Total

-23,174.000 Local 0.00 0.00 0.00 -23,174.00
Base 0.00 0.00 0.00 -23,174.00

922036207 VANGUARD HEALTH SYSTEMS INC COMMON STOCK 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

700.000 1.000000 NHIH Local 11.600000 0.00 10.50 0.00 8,130.50
Base 11.600000 0.00 10.50 0.00 8,130.50

92230Y104 VASCO DATA SECURITY INTL COMMON STOCK USD. 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0121 Dec 2012

800.000 1.000000 NHIH Local 8.228700 0.00 8.00 0.00 6,590.96
Base 8.228700 0.00 8.00 0.00 6,590.96

92335C106 VERA BRADLEY INC COMMON STOCK 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

400.000 1.000000 NHIH Local 25.834000 0.00 6.00 0.00 10,339.60
Base 25.834000 0.00 6.00 0.00 10,339.60

92342Y109 VERIFONE SYSTEMS INC COMMON STOCK USD.0116 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

1,400.000 1.000000 NHIM Local 32.237500 0.00 21.00 0.00 45,153.50
Base 32.237500 0.00 21.00 0.00 45,153.50

92343E102 VERISIGN INC COMMON STOCK USD. 17 Oct 2012 MACQUARIESECURITIES (USA) INC USD/DTC 0.0322 Oct 2012

2,445.000 1.000000 NHDZ Local 48.721000 0.00 73.35 0.00 119,196.20
Base 48.721000 0.00 73.35 0.00 119,196.20

23 Oct 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0326 Oct 2012

40,855.000 1.000000 NHDZ Local 47.300300 0.00 1,225.65 0.00 1,933,679.41
Base 47.300300 0.00 1,225.65 0.00 1,933,679.41
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92343E102 Total

43,300.000 Local 0.00 1,299.00 0.00 2,052,875.61
Base 0.00 1,299.00 0.00 2,052,875.61

92552R406 VIAD CORP COMMON STOCK USD1.505 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

200.000 1.000000 NHIH Local 23.185000 0.00 3.00 0.00 4,640.00
Base 23.185000 0.00 3.00 0.00 4,640.00

92672A101 VIEWPOINT FINANCIAL GROUP IN COMMON STOCK USD.0105 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

200.000 1.000000 NHIH Local 20.405000 0.00 3.00 0.00 4,084.00
Base 20.405000 0.00 3.00 0.00 4,084.00

92769L101 VIRGIN MEDIA INC COMMON STOCK USD.0104 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

1,300.000 1.000000 NHIM Local 35.246200 0.00 19.50 0.00 45,839.56
Base 35.246200 0.00 19.50 0.00 45,839.56

92778Q109 VIRGINIA COMMERCE BANCORP COMMON STOCK USD1. 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0111 Oct 2012

1,700.000 1.000000 NHIH Local 8.747600 0.00 17.00 0.00 14,887.92
Base 8.747600 0.00 17.00 0.00 14,887.92

92849E101 VITAMIN SHOPPE INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

200.000 1.000000 NHIH Local 56.250000 0.00 2.70 0.00 11,252.70
Base 56.250000 0.00 2.70 0.00 11,252.70

929160109 VULCAN MATERIALS CO COMMON STOCK USD1. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 46.523300 0.00 4.50 0.00 13,961.49
Base 46.523300 0.00 4.50 0.00 13,961.49

929236107 WD 40 CO COMMON STOCK USD. 10 Oct 2012 INTERNAL SWAP DVP USD/DTC15 Oct 2012

200.000 1.000000 NHIH Local 51.550000 0.00 0.00 0.00 10,310.00
Base 51.550000 0.00 0.00 0.00 10,310.00

92924F106 WGL HOLDINGS INC COMMON STOCK NPV 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

200.000 1.000000 NHIH Local 38.880000 0.00 2.70 0.00 7,778.70
Base 38.880000 0.00 2.70 0.00 7,778.70
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929297109 WMS INDUSTRIES INC COMMON STOCK USD.5 18 Dec 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0321 Dec 2012

2,399.000 1.000000 NHEX Local 16.865100 0.00 71.97 0.00 40,531.34
Base 16.865100 0.00 71.97 0.00 40,531.34

19 Dec 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0324 Dec 2012

10,211.000 1.000000 NHEX Local 17.077700 0.00 306.33 0.00 174,686.72
Base 17.077700 0.00 306.33 0.00 174,686.72

929297109 Total

12,610.000 Local 0.00 378.30 0.00 215,218.06
Base 0.00 378.30 0.00 215,218.06

930059100 WADDELL + REED FINANCIAL A COMMON STOCK USD.0115 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Oct 2012

1,369.000 1.000000 NHEX Local 31.237100 0.00 41.07 0.00 42,804.66
Base 31.237100 0.00 41.07 0.00 42,804.66

930059100 WADDELL + REED FINANCIAL A COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

1,003.000 1.000000 NHDU Local 33.874300 0.00 5.02 0.00 33,980.94
Base 33.874300 0.00 5.02 0.00 33,980.94

930059100 Total

2,372.000 Local 0.00 46.09 0.00 76,785.60
Base 0.00 46.09 0.00 76,785.60

931142103 WAL MART STORES INC COMMON STOCK USD.1 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

120.000 1.000000 NHHY Local 74.830000 0.00 1.80 0.00 8,981.40
Base 74.830000 0.00 1.80 0.00 8,981.40

93148P102 WALKER + DUNLOP INC COMMON STOCK 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

400.000 1.000000 NHIH Local 16.605000 0.00 6.00 0.00 6,648.00
Base 16.605000 0.00 6.00 0.00 6,648.00

93317W102 WALTER INVESTMENT MANAGEMENT COMMON STOCK USD.0131 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

1,100.000 1.000000 NHIH Local 48.328100 0.00 0.00 0.00 53,160.91
Base 48.328100 0.00 0.00 0.00 53,160.91

93317W102 WALTER INVESTMENT MANAGEMENT COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012
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4,200.000 1.000000 NHHZ Local 41.663000 0.00 63.00 0.00 175,047.60
Base 41.663000 0.00 63.00 0.00 175,047.60

93317W102 WALTER INVESTMENT MANAGEMENT COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

200.000 1.000000 NHIH Local 41.350000 0.00 2.70 0.00 8,272.70
Base 41.350000 0.00 2.70 0.00 8,272.70

93317W102 Total

5,500.000 Local 0.00 65.70 0.00 236,481.21
Base 0.00 65.70 0.00 236,481.21

93399Y968 WARBURG PINCUS PRVT EQUITY X LIMITED PARTNERSHIP 27 Dec 2012 CAPITAL CALL USD/OTH27 Dec 2012

350,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 350,000.00
Base 1.000000 0.00 0.00 0.00 350,000.00

934390402 WARNACO GROUP INC/THE COMMON STOCK USD.0115 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0318 Oct 2012

1,096.000 1.000000 NHEX Local 50.250300 0.00 32.88 0.00 55,107.21
Base 50.250300 0.00 32.88 0.00 55,107.21

934390402 WARNACO GROUP INC/THE COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

100.000 1.000000 NHIH Local 71.492500 0.00 1.50 0.00 7,150.75
Base 71.492500 0.00 1.50 0.00 7,150.75

934390402 Total

1,196.000 Local 0.00 34.38 0.00 62,257.96
Base 0.00 34.38 0.00 62,257.96

939653101 WASHINGTON REIT REIT USD.01 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

700.000 1.000000 NHHZ Local 25.780000 0.00 10.50 0.00 18,056.50
Base 25.780000 0.00 10.50 0.00 18,056.50

939653101 WASHINGTON REIT REIT USD.01 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

200.000 1.000000 NHIH Local 26.419500 0.00 3.00 0.00 5,286.90
Base 26.419500 0.00 3.00 0.00 5,286.90

939653101 Total

900.000 Local 0.00 13.50 0.00 23,343.40
Base 0.00 13.50 0.00 23,343.40
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939VCQ909 RIVERSIDE FUND IV LIMITED PARTNERSHIP 07 Aug 2012 CAPITAL CALL USD/OTHCANCEL

-1,988,017.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -1,988,017.00
Base 1.000000 0.00 0.00 0.00 -1,988,017.00

07 Aug 2012 CAPITAL CALL USD/OTH07 Aug 2012

1,739,280.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,739,280.00
Base 1.000000 0.00 0.00 0.00 1,739,280.00

939VCQ909 Total

-248,737.000 Local 0.00 0.00 0.00 -248,737.00
Base 0.00 0.00 0.00 -248,737.00

940610108 WASHINGTON TRUST BANCORP COMMON STOCK USD. 07 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0112 Dec 2012

500.000 1.000000 NHIH Local 25.854000 0.00 6.75 0.00 12,933.75
Base 25.854000 0.00 6.75 0.00 12,933.75

94106L109 WASTE MANAGEMENT INC COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHY Local 32.021700 0.00 4.50 0.00 9,611.01
Base 32.021700 0.00 4.50 0.00 9,611.01

942622200 WATSCO INC COMMON STOCK USD.5 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

100.000 1.000000 NHIH Local 71.070000 0.00 0.00 0.00 7,107.00
Base 71.070000 0.00 0.00 0.00 7,107.00

942749102 WATTS WATER TECHNOLOGIES A COMMON STOCK USD.1 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

200.000 1.000000 NHHZ Local 42.250000 0.00 3.00 0.00 8,453.00
Base 42.250000 0.00 3.00 0.00 8,453.00

947890109 WEBSTER FINANCIAL CORP COMMON STOCK USD.0118 Oct 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0423 Oct 2012

2,930.000 1.000000 NHHO Local 22.277800 0.00 102.55 0.00 65,376.50
Base 22.277800 0.00 102.55 0.00 65,376.50

947890109 WEBSTER FINANCIAL CORP COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

400.000 1.000000 NHIH Local 20.572500 0.00 5.40 0.00 8,234.40
Base 20.572500 0.00 5.40 0.00 8,234.40
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947890109 Total

3,330.000 Local 0.00 107.95 0.00 73,610.90
Base 0.00 107.95 0.00 73,610.90

94946T106 WELLCARE HEALTH PLANS INC COMMON STOCK USD.0107 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

300.000 1.000000 NHIH Local 47.867800 0.00 4.50 0.00 14,364.84
Base 47.867800 0.00 4.50 0.00 14,364.84

94946T106 WELLCARE HEALTH PLANS INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHHZ Local 49.113300 0.00 6.00 0.00 19,651.32
Base 49.113300 0.00 6.00 0.00 19,651.32

94946T106 Total

700.000 Local 0.00 10.50 0.00 34,016.16
Base 0.00 10.50 0.00 34,016.16

949746101 WELLS FARGO + CO COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

930.000 1.000000 NHHY Local 35.858100 0.00 13.95 0.00 33,361.98
Base 35.858100 0.00 13.95 0.00 33,361.98

07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

500.000 1.000000 NHHY Local 33.018000 0.00 7.50 0.00 16,516.50
Base 33.018000 0.00 7.50 0.00 16,516.50

949746101 Total

1,430.000 Local 0.00 21.45 0.00 49,878.48
Base 0.00 21.45 0.00 49,878.48

950810101 WESBANCO INC COMMON STOCK USD2. 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

100.000 1.000000 NHIH Local 21.006000 0.00 1.50 0.00 2,102.10
Base 21.006000 0.00 1.50 0.00 2,102.10

05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

500.000 1.000000 NHIH Local 21.436500 0.00 7.50 0.00 10,725.75
Base 21.436500 0.00 7.50 0.00 10,725.75

950810101 WESBANCO INC COMMON STOCK USD2. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012
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1,400.000 1.000000 NHHZ Local 22.127100 0.00 21.00 0.00 30,998.94
Base 22.127100 0.00 21.00 0.00 30,998.94

950810101 Total

2,000.000 Local 0.00 30.00 0.00 43,826.79
Base 0.00 30.00 0.00 43,826.79

950998997 WELSH CARSON ANDERSON STOWE IX L P 15 Nov 2012 CAPITAL CALL USD/DTC

641,113.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 641,113.00
Base 1.000000 0.00 0.00 0.00 641,113.00

15 Nov 2012 CAPITAL CALL USD/DTCCANCEL

-641,113.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -641,113.00
Base 1.000000 0.00 0.00 0.00 -641,113.00

15 Nov 2012 CAPITAL CALL USD/DTC

641,113.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 641,113.00
Base 1.000000 0.00 0.00 0.00 641,113.00

15 Nov 2012 CAPITAL CALL USD/DTCCANCEL

-641,113.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -641,113.00
Base 1.000000 0.00 0.00 0.00 -641,113.00

21 Dec 2012 CAPITAL CALL USD/DTC21 Dec 2012

250,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 250,000.00
Base 1.000000 0.00 0.00 0.00 250,000.00

950998997 Total

250,000.000 Local 0.00 0.00 0.00 250,000.00
Base 0.00 0.00 0.00 250,000.00

95099D913 WELSH CARSON ANDERSON STOWE XI LP 15 Nov 2012 CAPITAL CALL USD/OTH15 Nov 2012

641,113.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 641,113.00
Base 1.000000 0.00 0.00 0.00 641,113.00

21 Dec 2012 CAPITAL CALL USD/OTH21 Dec 2012

2,219,237.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 2,219,237.00
Base 1.000000 0.00 0.00 0.00 2,219,237.00
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95099D913 Total

2,860,350.000 Local 0.00 0.00 0.00 2,860,350.00
Base 0.00 0.00 0.00 2,860,350.00

952145209 WEST COAST BANCORP/OREGON COMMON STOCK NPV 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

300.000 1.000000 NHIH Local 21.740000 0.00 0.00 0.00 6,522.00
Base 21.740000 0.00 0.00 0.00 6,522.00

955306105 WEST PHARMACEUTICAL SERVICES COMMON STOCK USD.2513 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 55.400000 0.00 1.50 0.00 5,541.50
Base 55.400000 0.00 1.50 0.00 5,541.50

957638109 WESTERN ALLIANCE BANCORP COMMON STOCK USD. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

1,900.000 1.000000 NHHZ Local 10.573900 0.00 28.50 0.00 20,118.91
Base 10.573900 0.00 28.50 0.00 20,118.91

957638109 WESTERN ALLIANCE BANCORP COMMON STOCK USD. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

700.000 1.000000 NHIH Local 10.149300 0.00 10.50 0.00 7,115.01
Base 10.149300 0.00 10.50 0.00 7,115.01

957638109 Total

2,600.000 Local 0.00 39.00 0.00 27,233.92
Base 0.00 39.00 0.00 27,233.92

95790D105 WESTERN ASSET MORTGAGE CAPIT REIT USD.01 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

1,700.000 1.000000 NHIH Local 21.448100 0.00 0.00 0.00 36,461.77
Base 21.448100 0.00 0.00 0.00 36,461.77

95790D105 WESTERN ASSET MORTGAGE CAPIT REIT USD.01 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

6,200.000 1.000000 NHHZ Local 20.603900 0.00 93.00 0.00 127,837.18
Base 20.603900 0.00 93.00 0.00 127,837.18

95790D105 Total

7,900.000 Local 0.00 93.00 0.00 164,298.95
Base 0.00 93.00 0.00 164,298.95

961765104 WESTWOOD HOLDINGS GROUP INC COMMON STOCK USD.0124 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0229 Oct 2012

Prepared by State StreetPage 564



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

200.000 1.000000 NHIH Local 39.102500 0.00 3.00 0.00 7,823.50
Base 39.102500 0.00 3.00 0.00 7,823.50

96208T104 WEX INC COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

100.000 1.000000 NHIH Local 73.220000 0.00 1.50 0.00 7,323.50
Base 73.220000 0.00 1.50 0.00 7,323.50

962166104 WEYERHAEUSER CO REIT USD1.25 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

600.000 1.000000 NHHY Local 27.410000 0.00 9.00 0.00 16,455.00
Base 27.410000 0.00 9.00 0.00 16,455.00

966084204 WHITESTONE REIT REIT USD.001 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

2,100.000 1.000000 NHHZ Local 13.224900 0.00 31.50 0.00 27,803.79
Base 13.224900 0.00 31.50 0.00 27,803.79

966244105 WHITEWAVE FOODS CO   A COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

4,500.000 1.000000 NHIM Local 15.806100 0.00 0.00 0.00 71,127.45
Base 15.806100 0.00 0.00 0.00 71,127.45

966837106 WHOLE FOODS MARKET INC COMMON STOCK NPV 10 Dec 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0513 Dec 2012

7,589.000 1.000000 NHIB Local 90.770300 0.00 379.45 0.00 689,235.26
Base 90.770300 0.00 379.45 0.00 689,235.26

17 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0320 Dec 2012

4,310.000 1.000000 NHIB Local 89.425600 0.00 129.30 0.00 385,553.64
Base 89.425600 0.00 129.30 0.00 385,553.64

19 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0124 Dec 2012

2,605.000 1.000000 NHIB Local 91.529900 0.00 26.05 0.00 238,461.44
Base 91.529900 0.00 26.05 0.00 238,461.44

966837106 Total

14,504.000 Local 0.00 534.80 0.00 1,313,250.34
Base 0.00 534.80 0.00 1,313,250.34

97186T108 WILSHIRE BANCORP INC COMMON STOCK NPV 18 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0121 Dec 2012

1,200.000 1.000000 NHIH Local 5.759200 0.00 12.00 0.00 6,923.04
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Base 5.759200 0.00 12.00 0.00 6,923.04

97381W104 WINDSTREAM CORP COMMON STOCK USD. 16 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0219 Oct 2012

2,500.000 1.000000 NHIM Local 10.001400 0.00 37.50 0.00 25,041.00
Base 10.001400 0.00 37.50 0.00 25,041.00

16 Oct 2012 INTERNAL SWAP DVP USD/DTC19 Oct 2012

1,900.000 1.000000 NHIM Local 9.990000 0.00 0.00 0.00 18,981.00
Base 9.990000 0.00 0.00 0.00 18,981.00

97381W104 Total

4,400.000 Local 0.00 37.50 0.00 44,022.00
Base 0.00 37.50 0.00 44,022.00

974637100 WINNEBAGO INDUSTRIES COMMON STOCK USD.5 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

500.000 1.000000 NHIH Local 13.880000 0.00 0.00 0.00 6,940.00
Base 13.880000 0.00 0.00 0.00 6,940.00

976391300 WINTHROP REALTY TRUST REIT USD1. 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

400.000 1.000000 NHIH Local 11.267500 0.00 6.00 0.00 4,513.00
Base 11.267500 0.00 6.00 0.00 4,513.00

97650W108 WINTRUST FINANCIAL CORP COMMON STOCK NPV 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHHZ Local 37.544000 0.00 7.50 0.00 18,779.50
Base 37.544000 0.00 7.50 0.00 18,779.50

27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

500.000 1.000000 NHHZ Local 36.641200 0.00 7.50 0.00 18,328.10
Base 36.641200 0.00 7.50 0.00 18,328.10

97650W108 Total

1,000.000 Local 0.00 15.00 0.00 37,107.60
Base 0.00 15.00 0.00 37,107.60

978097103 WOLVERINE WORLD WIDE INC COMMON STOCK USD1. 10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

200.000 1.000000 NHIH Local 43.840000 0.00 3.00 0.00 8,771.00
Base 43.840000 0.00 3.00 0.00 8,771.00
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978097103 WOLVERINE WORLD WIDE INC COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

608.000 1.000000 NHDU Local 43.037100 0.00 3.04 0.00 26,169.60
Base 43.037100 0.00 3.04 0.00 26,169.60

978097103 Total

808.000 Local 0.00 6.04 0.00 34,940.60
Base 0.00 6.04 0.00 34,940.60

980745103 WOODWARD INC COMMON STOCK USD. 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

100.000 1.000000 NHIH Local 36.580000 0.00 1.50 0.00 3,659.50
Base 36.580000 0.00 1.50 0.00 3,659.50

980745103 WOODWARD INC COMMON STOCK USD. 17 Dec 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0420 Dec 2012

1,796.000 1.000000 NHHO Local 36.994900 0.00 62.86 0.00 66,505.70
Base 36.994900 0.00 62.86 0.00 66,505.70

18 Dec 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0421 Dec 2012

5,910.000 1.000000 NHHO Local 36.707500 0.00 206.85 0.00 217,148.18
Base 36.707500 0.00 206.85 0.00 217,148.18

19 Dec 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0424 Dec 2012

3,930.000 1.000000 NHHO Local 37.356900 0.00 137.55 0.00 146,950.17
Base 37.356900 0.00 137.55 0.00 146,950.17

20 Dec 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0426 Dec 2012

1,680.000 1.000000 NHHO Local 37.384400 0.00 58.80 0.00 62,864.59
Base 37.384400 0.00 58.80 0.00 62,864.59

980745103 WOODWARD INC COMMON STOCK USD. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

100.000 1.000000 NHIH Local 37.377500 0.00 1.50 0.00 3,739.25
Base 37.377500 0.00 1.50 0.00 3,739.25

980745103 WOODWARD INC COMMON STOCK USD. 27 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.03OPEN

1,250.000 1.000000 NHHO Local 37.477300 0.00 31.25 0.00 46,877.88
Base 37.477300 0.00 31.25 0.00 46,877.88

Prepared by State StreetPage 567



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

980745103 Total

14,766.000 Local 0.00 500.31 0.00 547,745.27
Base 0.00 500.31 0.00 547,745.27

98138H101 WORKDAY INC CLASS A COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

5,400.000 1.000000 NHIM Local 55.946100 0.00 0.00 0.00 302,108.94
Base 55.946100 0.00 0.00 0.00 302,108.94

981475106 WORLD FUEL SERVICES CORP COMMON STOCK USD.0105 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

926.000 1.000000 NHDU Local 39.837100 0.00 4.63 0.00 36,893.78
Base 39.837100 0.00 4.63 0.00 36,893.78

981811102 WORTHINGTON INDUSTRIES COMMON STOCK NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

800.000 1.000000 NHHZ Local 22.550000 0.00 12.00 0.00 18,052.00
Base 22.550000 0.00 12.00 0.00 18,052.00

981811102 WORTHINGTON INDUSTRIES COMMON STOCK NPV 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

300.000 1.000000 NHIH Local 22.930000 0.00 0.00 0.00 6,879.00
Base 22.930000 0.00 0.00 0.00 6,879.00

981811102 Total

1,100.000 Local 0.00 12.00 0.00 24,931.00
Base 0.00 12.00 0.00 24,931.00

98389B100 XCEL ENERGY INC COMMON STOCK USD2.504 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

580.000 1.000000 NHHY Local 27.945700 0.00 8.70 0.00 16,217.21
Base 27.945700 0.00 8.70 0.00 16,217.21

987184108 YORK WATER CO COMMON STOCK NPV 28 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

500.000 1.000000 NHIH Local 17.370000 0.00 6.75 0.00 8,691.75
Base 17.370000 0.00 6.75 0.00 8,691.75

988498101 YUM  BRANDS INC COMMON STOCK NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

500.000 1.000000 NHDM Local 73.930000 0.00 7.50 0.00 36,972.50
Base 73.930000 0.00 7.50 0.00 36,972.50
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98919T100 ZAZA ENERGY CORP COMMON STOCK USD. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

400.000 1.000000 NHHZ Local 1.505000 0.00 6.00 0.00 608.00
Base 1.505000 0.00 6.00 0.00 608.00

98944B108 ZEP INC COMMON STOCK USD.0128 Dec 2012 GOLDMAN SACHS + CO USD/DTC 0.01OPEN

600.000 1.000000 NHIH Local 14.138300 0.00 8.10 0.00 8,491.08
Base 14.138300 0.00 8.10 0.00 8,491.08

98956P102 ZIMMER HOLDINGS INC COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

240.000 1.000000 NHHY Local 67.457900 0.00 3.60 0.00 16,193.50
Base 67.457900 0.00 3.60 0.00 16,193.50

989817101 ZUMIEZ INC COMMON STOCK NPV 14 Nov 2012 RBC CAPITAL MARKETS USD/DTC 0.0319 Nov 2012

8,010.000 1.000000 NHDY Local 20.078200 0.00 240.30 0.00 161,066.68
Base 20.078200 0.00 240.30 0.00 161,066.68

989817101 ZUMIEZ INC COMMON STOCK NPV 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012

300.000 1.000000 NHIH Local 20.820000 0.00 4.50 0.00 6,250.50
Base 20.820000 0.00 4.50 0.00 6,250.50

989817101 Total

8,310.000 Local 0.00 244.80 0.00 167,317.18
Base 0.00 244.80 0.00 167,317.18

998MPB906 MACQUARIE INFRASTRUCTURE US LP 06 Nov 2012 CAPITAL CALL USD/OTH06 Nov 2012

3,887,950.540 1.000000 NHHR Local 1.000000 0.00 0.00 0.00 3,887,950.54
Base 1.000000 0.00 0.00 0.00 3,887,950.54

ACI0035N3 FRANKLIN PARK VENTURE FD 2008 LIMITED PARTNERSHIP 23 Oct 2012 CAPITAL CALL USD/OTH23 Oct 2012

573,264.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 573,264.00
Base 1.000000 0.00 0.00 0.00 573,264.00

11 Oct 2012 CAPITAL CALL USD/OTH11 Oct 2012

235,342.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 235,342.00
Base 1.000000 0.00 0.00 0.00 235,342.00

31 Dec 2012 CAPITAL CALL USD/OTH31 Dec 2012
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181,551.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 181,551.00
Base 1.000000 0.00 0.00 0.00 181,551.00

ACI0035N3 Total

990,157.000 Local 0.00 0.00 0.00 990,157.00
Base 0.00 0.00 0.00 990,157.00

ACI0035T0 FRANKLIN PARK VENTURE FD SER09 LIMITED PARTNERSHIP 22 Oct 2012 CAPITAL CALL USD/OTH22 Oct 2012

330,325.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 330,325.00
Base 1.000000 0.00 0.00 0.00 330,325.00

19 Nov 2012 CAPITAL CALL USD/OTH19 Nov 2012

189,640.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 189,640.00
Base 1.000000 0.00 0.00 0.00 189,640.00

28 Dec 2012 CAPITAL CALL USD/OTH28 Dec 2012

224,120.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 224,120.00
Base 1.000000 0.00 0.00 0.00 224,120.00

ACI0035T0 Total

744,085.000 Local 0.00 0.00 0.00 744,085.00
Base 0.00 0.00 0.00 744,085.00

ACI0040Y2 FRANKLIN PARK VENTURE FD2010 LIMITED PARTNERSHIP 26 Oct 2012 CAPITAL CALL USD/OTH26 Oct 2012

231,250.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 231,250.00
Base 1.000000 0.00 0.00 0.00 231,250.00

28 Dec 2012 CAPITAL CALL USD/OTH28 Dec 2012

50,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 50,000.00
Base 1.000000 0.00 0.00 0.00 50,000.00

ACI0040Y2 Total

281,250.000 Local 0.00 0.00 0.00 281,250.00
Base 0.00 0.00 0.00 281,250.00

ACI006KU3 TA ASSOCIATES XI LP LIMITED PARTNERSHIP 29 Nov 2012 CAPITAL CALL USD/OTH29 Nov 2012

375,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 375,000.00
Base 1.000000 0.00 0.00 0.00 375,000.00
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31 Dec 2012 CAPITAL CALL USD/OTH31 Dec 2012

625,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 625,000.00
Base 1.000000 0.00 0.00 0.00 625,000.00

ACI006KU3 Total

1,000,000.000 Local 0.00 0.00 0.00 1,000,000.00
Base 0.00 0.00 0.00 1,000,000.00

ACI00KDF3 BLACKSTONE CAPITAL PARTNERS VI LP 27 Aug 2012 CAPITAL CALL USD/OTHCANCEL

-462,076.880 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -462,076.88
Base 1.000000 0.00 0.00 0.00 -462,076.88

05 Oct 2012 CAPITAL CALL USD/OTH05 Oct 2012

517,413.700 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 517,413.70
Base 1.000000 0.00 0.00 0.00 517,413.70

27 Aug 2012 CAPITAL CALL USD/OTH27 Aug 2012

369,307.980 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 369,307.98
Base 1.000000 0.00 0.00 0.00 369,307.98

01 Nov 2012 CAPITAL CALL USD/OTH01 Nov 2012

590,666.560 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 590,666.56
Base 1.000000 0.00 0.00 0.00 590,666.56

13 Nov 2012 CAPITAL CALL USD/OTH13 Nov 2012

1,057,258.420 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,057,258.42
Base 1.000000 0.00 0.00 0.00 1,057,258.42

27 Dec 2012 CAPITAL CALL USD/OTH27 Dec 2012

90,800.180 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 90,800.18
Base 1.000000 0.00 0.00 0.00 90,800.18

ACI00KDF3 Total

2,163,369.960 Local 0.00 0.00 0.00 2,163,369.96
Base 0.00 0.00 0.00 2,163,369.96

ACI00LU47 ING TAKEOVER PORTFOLIO REIT 20 Sep 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL
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-419,000.000 1.000000 NHER Local 1.000000 0.00 0.00 0.00 -419,000.00
Base 1.000000 0.00 0.00 0.00 -419,000.00

03 Dec 2012 CAPITAL CALL USD/OTH

560,000.000 1.000000 NHER Local 1.000000 0.00 0.00 0.00 560,000.00
Base 1.000000 0.00 0.00 0.00 560,000.00

03 Dec 2012 CAPITAL CALL USD/OTHCANCEL

-560,000.000 1.000000 NHER Local 1.000000 0.00 0.00 0.00 -560,000.00
Base 1.000000 0.00 0.00 0.00 -560,000.00

ACI00LU47 Total

-419,000.000 Local 0.00 0.00 0.00 -419,000.00
Base 0.00 0.00 0.00 -419,000.00

ACI00LU54 CB RICHARD ELLIS REIT 05 Oct 2012 CAPITAL CALL USD/OTH05 Oct 2012

670,000.000 1.000000 NHEP Local 1.000000 0.00 0.00 0.00 670,000.00
Base 1.000000 0.00 0.00 0.00 670,000.00

ACI00Q1W6 CLARION PARTNERS REIT 02 Oct 2012 CAPITAL CALL USD/OTH02 Oct 2012

56,719,826.650 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 56,719,826.65
Base 1.000000 0.00 0.00 0.00 56,719,826.65

20 Sep 2012 CAPITAL CALL USD/OTH20 Sep 2012

419,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 419,000.00
Base 1.000000 0.00 0.00 0.00 419,000.00

06 Dec 2012 CAPITAL CALL USD/OTH

375,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 375,000.00
Base 1.000000 0.00 0.00 0.00 375,000.00

06 Dec 2012 CAPITAL CALL USD/OTHCANCEL

-375,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 -375,000.00
Base 1.000000 0.00 0.00 0.00 -375,000.00

03 Dec 2012 CAPITAL CALL USD/OTH03 Dec 2012

560,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 560,000.00
Base 1.000000 0.00 0.00 0.00 560,000.00
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07 Dec 2012 CAPITAL CALL USD/OTH07 Dec 2012

375,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 375,000.00
Base 1.000000 0.00 0.00 0.00 375,000.00

14 Dec 2012 CAPITAL CALL USD/BOS14 Dec 2012

108,400.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 108,400.00
Base 1.000000 0.00 0.00 0.00 108,400.00

21 Dec 2012 CAPITAL CALL USD/OTH21 Dec 2012

2,000,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 2,000,000.00
Base 1.000000 0.00 0.00 0.00 2,000,000.00

27 Dec 2012 CAPITAL CALL USD/OTH27 Dec 2012

76,000,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 76,000,000.00
Base 1.000000 0.00 0.00 0.00 76,000,000.00

ACI00Q1W6 Total

136,182,226.650 Local 0.00 0.00 0.00 136,182,226.65
Base 0.00 0.00 0.00 136,182,226.65

ACI00WAI4 ENTRUST CAPITAL LIMITED PARTNERSHIP 01 Nov 2012 CAPITAL CALL USD/OTH01 Nov 2012

9,500,000.000 1.000000 NHHG Local 1.000000 0.00 0.00 0.00 9,500,000.00
Base 1.000000 0.00 0.00 0.00 9,500,000.00

30 Nov 2012 CAPITAL CALL USD/OTH30 Nov 2012

59,986,534.000 1.000000 NHHG Local 1.000000 0.00 0.00 0.00 59,986,534.00
Base 1.000000 0.00 0.00 0.00 59,986,534.00

ACI00WAI4 Total

69,486,534.000 Local 0.00 0.00 0.00 69,486,534.00
Base 0.00 0.00 0.00 69,486,534.00

ACI015986 WICKS CAPITAL PARTNERS IV LP LIMITED PARTNERSHIP 02 Nov 2012 CAPITAL CALL USD/OTH02 Nov 2012

1,577,013.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,577,013.00
Base 1.000000 0.00 0.00 0.00 1,577,013.00

ACI01R6B4 FRANKLIN PARK VENTURE SER 2012 LIMITED PARTNERSHIP 11 Oct 2012 CAPITAL CALL USD/OTH
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235,342.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 235,342.00
Base 1.000000 0.00 0.00 0.00 235,342.00

11 Oct 2012 CAPITAL CALL USD/OTHCANCEL

-235,342.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -235,342.00
Base 1.000000 0.00 0.00 0.00 -235,342.00

15 Oct 2012 CAPITAL CALL USD/OTH15 Oct 2012

93,750.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 93,750.00
Base 1.000000 0.00 0.00 0.00 93,750.00

ACI01R6B4 Total

93,750.000 Local 0.00 0.00 0.00 93,750.00
Base 0.00 0.00 0.00 93,750.00

ACI01TSQ3 FRANKLIN PARK INTL FD 2012 LP LIMITED PARTNERSHIP 22 Oct 2012 CAPITAL CALL USD/OTH22 Oct 2012

50,015.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 50,015.00
Base 1.000000 0.00 0.00 0.00 50,015.00

ACI02BMR5 COURT SQUARE CAP PARTNERS III LIMITED PARTNERSHIP 14 Nov 2012 CAPITAL CALL USD/OTH14 Nov 2012

3,042,827.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 3,042,827.00
Base 1.000000 0.00 0.00 0.00 3,042,827.00

21 Dec 2012 CAPITAL CALL USD/OTH21 Dec 2012

383,592.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 383,592.00
Base 1.000000 0.00 0.00 0.00 383,592.00

ACI02BMR5 Total

3,426,419.000 Local 0.00 0.00 0.00 3,426,419.00
Base 0.00 0.00 0.00 3,426,419.00

ACI02BN52 CLEARLAKE CAPITAL PARTNERS III LIMITED PARTNERSHIP 27 Dec 2012 CAPITAL CALL USD/OTH

947,791.240 1.000000 NHEL Local 1.000003 0.00 0.00 0.00 947,794.24
Base 1.000003 0.00 0.00 0.00 947,794.24

27 Dec 2012 CAPITAL CALL USD/OTHCANCEL

-947,791.240 1.000000 NHEL Local 1.000003 0.00 0.00 0.00 -947,794.24
Base 1.000003 0.00 0.00 0.00 -947,794.24
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27 Dec 2012 CAPITAL CALL USD/OTH27 Dec 2012

947,791.240 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 947,791.24
Base 1.000000 0.00 0.00 0.00 947,791.24

ACI02BN52 Total

947,791.240 Local 0.00 0.00 0.00 947,791.24
Base 0.00 0.00 0.00 947,791.24

B4XDCR905 OLAM INTERNATIONAL LTD RIGHT 28 Dec 2012 RIGHTS ISSUE (NON CASH) USD/SG3OPEN

16,730.000 1.000000 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B7D6LT901 VONTOBEL INDIA FUND VONTOBEL INDIA FUND 27 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

14,186.000 1.000000 NHHP Local 108.848499 0.00 0.00 0.00 1,544,124.82
Base 108.848499 0.00 0.00 0.00 1,544,124.82

27 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-14,186.000 1.000000 NHHP Local 108.848499 0.00 0.00 0.00 -1,544,124.82
Base 108.848499 0.00 0.00 0.00 -1,544,124.82

27 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

14,017.397 1.000000 NHHP Local 110.157743 0.00 0.00 0.00 1,544,124.82
Base 110.157743 0.00 0.00 0.00 1,544,124.82

B7D6LT901 Total

14,017.397 Local 0.00 0.00 0.00 1,544,124.82
Base 0.00 0.00 0.00 1,544,124.82

CKC50X106 ENBRIDGE ENERGY MANAGE FRAC CUSIP 29250X103 26 Nov 2012 ASSET TRANSFER AT MARKET NON CASH USD/BOS26 Nov 2012

6,022.443 1.000000 NHFN Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

G01767105 ALKERMES PLC COMMON STOCK USD.0118 Dec 2012 BARCLAYS CAPITAL LE USD/DTC 0.0121 Dec 2012

400.000 1.000000 NHIH Local 19.240000 0.00 5.40 0.00 7,701.40
Base 19.240000 0.00 5.40 0.00 7,701.40

G0229R108 ALTERRA CAPITAL HOLDINGS LTD COMMON STOCK USD1. 13 Dec 2012 WEEDEN + CO. USD/DTC 0.0218 Dec 2012
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200.000 1.000000 NHIH Local 22.930000 0.00 3.00 0.00 4,589.00
Base 22.930000 0.00 3.00 0.00 4,589.00

13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

100.000 1.000000 NHIH Local 22.720000 0.00 0.00 0.00 2,272.00
Base 22.720000 0.00 0.00 0.00 2,272.00

G0229R108 Total

300.000 Local 0.00 3.00 0.00 6,861.00
Base 0.00 3.00 0.00 6,861.00

G037AX101 AMBARELLA INC COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

2,300.000 1.000000 NHHZ Local 9.614300 0.00 34.50 0.00 22,147.39
Base 9.614300 0.00 34.50 0.00 22,147.39

G0408V102 AON PLC COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

200.000 1.000000 NHHY Local 55.595000 0.00 3.00 0.00 11,122.00
Base 55.595000 0.00 3.00 0.00 11,122.00

G0464B107 ARGO GROUP INTERNATIONAL COMMON STOCK USD1. 05 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0108 Nov 2012

487.000 1.000000 NHDU Local 33.450000 0.00 2.44 0.00 16,292.59
Base 33.450000 0.00 2.44 0.00 16,292.59

G0464B107 ARGO GROUP INTERNATIONAL COMMON STOCK USD1. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0130 Nov 2012

277.000 1.000000 NHHZ Local 32.978200 0.00 4.15 0.00 9,139.11
Base 32.978200 0.00 4.15 0.00 9,139.11

G0464B107 Total

764.000 Local 0.00 6.59 0.00 25,431.70
Base 0.00 6.59 0.00 25,431.70

G0585R106 ASSURED GUARANTY LTD COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,160.000 1.000000 NHHY Local 13.980900 0.00 17.40 0.00 16,235.24
Base 13.980900 0.00 17.40 0.00 16,235.24

G10082140 ENERGY XXI BERMUDA COMMON STOCK USD. 13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

100.000 1.000000 NHIH Local 31.910000 0.00 0.00 0.00 3,191.00
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Base 31.910000 0.00 0.00 0.00 3,191.00

13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

100.000 1.000000 NHIH Local 31.910000 0.00 0.00 0.00 3,191.00
Base 31.910000 0.00 0.00 0.00 3,191.00

G10082140 Total

200.000 Local 0.00 0.00 0.00 6,382.00
Base 0.00 0.00 0.00 6,382.00

G1151C101 ACCENTURE PLC CL A COMMON STOCK USD. 03 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0309 Oct 2012

100,405.000 1.000000 NHHP Local 70.453900 0.00 3,012.15 0.00 7,076,935.98
Base 70.453900 0.00 3,012.15 0.00 7,076,935.98

12 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0315 Nov 2012

17,770.000 1.000000 NHHP Local 66.371500 0.00 533.10 0.00 1,179,954.66
Base 66.371500 0.00 533.10 0.00 1,179,954.66

G1151C101 Total

118,175.000 Local 0.00 3,545.25 0.00 8,256,890.64
Base 0.00 3,545.25 0.00 8,256,890.64

G16962105 BUNGE LTD COMMON STOCK USD.0113 Dec 2012 APEX CLEARING CORPORATION USD/DTC 0.0218 Dec 2012

2,600.000 1.000000 NHEY Local 72.653600 0.00 52.00 0.00 188,951.36
Base 72.653600 0.00 52.00 0.00 188,951.36

G2554F113 COVIDIEN PLC COMMON STOCK USD.2 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

180.000 1.000000 NHHY Local 60.320000 0.00 2.70 0.00 10,860.30
Base 60.320000 0.00 2.70 0.00 10,860.30

G27823106 DELPHI AUTOMOTIVE PLC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

15,300.000 1.000000 NHDM Local 36.216500 0.00 229.50 0.00 554,341.95
Base 36.216500 0.00 229.50 0.00 554,341.95

G29183103 EATON CORP PLC COMMON STOCK USD.0103 Dec 2012 MERGER USD/DTC03 Dec 2012

6,337.782 1.000000 NHDM Local 51.480000 0.00 0.00 0.00 326,269.02
Base 51.480000 0.00 0.00 0.00 326,269.02
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G29183103 EATON CORP PLC COMMON STOCK USD.0103 Dec 2012 MERGER USD/DTC03 Dec 2012

1,658.051 1.000000 NHHY Local 51.480002 0.00 0.00 0.00 85,356.47
Base 51.480002 0.00 0.00 0.00 85,356.47

G29183103 EATON CORP PLC COMMON STOCK USD.0103 Dec 2012 MERGER USD/DTC03 Dec 2012

21,862.249 1.000000 NHIM Local 51.480000 0.00 0.00 0.00 1,125,468.58
Base 51.480000 0.00 0.00 0.00 1,125,468.58

G29183103 EATON CORP PLC COMMON STOCK USD.0103 Dec 2012 MERGER NON CASH USD/DTC03 Dec 2012

19,498.000 1.000000 NHDM Local 51.480000 0.00 0.00 0.00 1,003,757.04
Base 51.480000 0.00 0.00 0.00 1,003,757.04

G29183103 EATON CORP PLC COMMON STOCK USD.0103 Dec 2012 MERGER NON CASH USD/DTC03 Dec 2012

14,522.000 1.000000 NHHY Local 51.480000 0.00 0.00 0.00 747,592.56
Base 51.480000 0.00 0.00 0.00 747,592.56

G29183103 Total

63,878.082 Local 0.00 0.00 0.00 3,288,443.67
Base 0.00 0.00 0.00 3,288,443.67

G3075P101 ENSTAR GROUP LTD COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

174.000 1.000000 NHHZ Local 106.077000 0.00 2.61 0.00 18,460.01
Base 106.077000 0.00 2.61 0.00 18,460.01

G3323L100 FABRINET COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

700.000 1.000000 NHIH Local 12.107200 0.00 10.50 0.00 8,485.54
Base 12.107200 0.00 10.50 0.00 8,485.54

G35569105 FLEETMATICS GROUP PLC COMMON STOCK EUR. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,600.000 1.000000 NHIH Local 22.806100 0.00 0.00 0.00 36,489.76
Base 22.806100 0.00 0.00 0.00 36,489.76

G35569105 FLEETMATICS GROUP PLC COMMON STOCK EUR. 24 Dec 2012 5 HEEVERS &CO. INC. USD/DTC 0.02OPEN

1,400.000 1.000000 NHHZ Local 23.143600 0.00 21.00 0.00 32,422.04
Base 23.143600 0.00 21.00 0.00 32,422.04
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G35569105 Total

3,000.000 Local 0.00 21.00 0.00 68,911.80
Base 0.00 21.00 0.00 68,911.80

G36738105 FRESH DEL MONTE PRODUCE INC COMMON STOCK USD.0110 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

300.000 1.000000 NHIH Local 24.910000 0.00 4.50 0.00 7,477.50
Base 24.910000 0.00 4.50 0.00 7,477.50

G3922B107 GENPACT LTD COMMON STOCK USD.0110 Oct 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0315 Oct 2012

104,300.000 1.000000 NHDZ Local 17.555200 0.00 3,129.00 0.00 1,834,136.36
Base 17.555200 0.00 3,129.00 0.00 1,834,136.36

17 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0422 Oct 2012

7,908.000 1.000000 NHDZ Local 17.644200 0.00 316.32 0.00 139,846.65
Base 17.644200 0.00 316.32 0.00 139,846.65

18 Oct 2012 AQUA SECURITIES LP USD/DTC 0.0223 Oct 2012

1,342.000 1.000000 NHDZ Local 17.705000 0.00 26.84 0.00 23,786.95
Base 17.705000 0.00 26.84 0.00 23,786.95

18 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0423 Oct 2012

8,567.000 1.000000 NHDZ Local 17.688500 0.00 342.68 0.00 151,880.06
Base 17.688500 0.00 342.68 0.00 151,880.06

18 Oct 2012 LIQUIDNETINC USD/DTC 0.0223 Oct 2012

22,100.000 1.000000 NHDZ Local 17.716800 0.00 442.00 0.00 391,983.28
Base 17.716800 0.00 442.00 0.00 391,983.28

19 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0324 Oct 2012

14,626.000 1.000000 NHDZ Local 17.567700 0.00 438.78 0.00 257,383.96
Base 17.567700 0.00 438.78 0.00 257,383.96

19 Oct 2012 LIQUIDNETINC USD/DTC 0.0224 Oct 2012

28,127.000 1.000000 NHDZ Local 17.590700 0.00 562.54 0.00 495,336.16
Base 17.590700 0.00 562.54 0.00 495,336.16

22 Oct 2012 ROTH CAPITAL PARTNERS LLC USD/DTC 0.0425 Oct 2012
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8,036.000 1.000000 NHDZ Local 17.576100 0.00 321.44 0.00 141,562.98
Base 17.576100 0.00 321.44 0.00 141,562.98

22 Oct 2012 LIQUIDNETINC USD/DTC 0.0225 Oct 2012

2,845.000 1.000000 NHDZ Local 17.574500 0.00 56.90 0.00 50,056.35
Base 17.574500 0.00 56.90 0.00 50,056.35

23 Oct 2012 ROTH CAPITAL PARTNERS LLC USD/DTC 0.0426 Oct 2012

8,044.000 1.000000 NHDZ Local 17.467800 0.00 321.76 0.00 140,832.74
Base 17.467800 0.00 321.76 0.00 140,832.74

24 Oct 2012 ROTH CAPITAL PARTNERS LLC USD/DTC 0.0429 Oct 2012

8,037.000 1.000000 NHDZ Local 17.410400 0.00 321.48 0.00 140,248.86
Base 17.410400 0.00 321.48 0.00 140,248.86

25 Oct 2012 ROTH CAPITAL PARTNERS LLC USD/DTC 0.0430 Oct 2012

5,167.000 1.000000 NHDZ Local 17.496100 0.00 206.68 0.00 90,609.03
Base 17.496100 0.00 206.68 0.00 90,609.03

25 Oct 2012 AQUA SECURITIES LP USD/DTC 0.0230 Oct 2012

3,440.000 1.000000 NHDZ Local 17.590000 0.00 68.80 0.00 60,578.40
Base 17.590000 0.00 68.80 0.00 60,578.40

26 Oct 2012 ROTH CAPITAL PARTNERS LLC USD/DTC 0.0431 Oct 2012

7,461.000 1.000000 NHDZ Local 17.512200 0.00 298.44 0.00 130,956.96
Base 17.512200 0.00 298.44 0.00 130,956.96

12 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0117 Dec 2012

15,596.000 1.000000 NHDZ Local 15.521800 0.00 155.96 0.00 242,233.95
Base 15.521800 0.00 155.96 0.00 242,233.95

13 Dec 2012 LIQUIDNETINC USD/DTC 0.0218 Dec 2012

726.000 1.000000 NHDZ Local 15.585000 0.00 14.52 0.00 11,329.23
Base 15.585000 0.00 14.52 0.00 11,329.23

13 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0218 Dec 2012

6,158.000 1.000000 NHDZ Local 15.599000 0.00 123.16 0.00 96,181.80
Base 15.599000 0.00 123.16 0.00 96,181.80
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14 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0119 Dec 2012

8,373.000 1.000000 NHDZ Local 15.560500 0.00 83.73 0.00 130,371.80
Base 15.560500 0.00 83.73 0.00 130,371.80

14 Dec 2012 AQUA SECURITIES LP USD/DTC 0.0219 Dec 2012

3,003.000 1.000000 NHDZ Local 15.600000 0.00 60.06 0.00 46,906.86
Base 15.600000 0.00 60.06 0.00 46,906.86

17 Dec 2012 AQUA SECURITIES LP USD/DTC 0.0220 Dec 2012

1,454.000 1.000000 NHDZ Local 15.600000 0.00 29.08 0.00 22,711.48
Base 15.600000 0.00 29.08 0.00 22,711.48

17 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0120 Dec 2012

2,976.000 1.000000 NHDZ Local 15.595300 0.00 29.76 0.00 46,441.37
Base 15.595300 0.00 29.76 0.00 46,441.37

G3922B107 Total

268,286.000 Local 0.00 7,349.93 0.00 4,645,375.23
Base 0.00 7,349.93 0.00 4,645,375.23

G39300101 GLOBAL SOURCES LTD COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

1,200.000 1.000000 NHIH Local 6.140000 0.00 0.00 0.00 7,368.00
Base 6.140000 0.00 0.00 0.00 7,368.00

G491BT108 INVESCO LTD COMMON STOCK USD.2 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

630.000 1.000000 NHHY Local 25.579500 0.00 9.45 0.00 16,124.54
Base 25.579500 0.00 9.45 0.00 16,124.54

G50871105 JAZZ PHARMACEUTICALS PLC COMMON STOCK USD. 13 Dec 2012 INTERNAL SWAP DVP USD/DTC18 Dec 2012

100.000 1.000000 NHIH Local 50.360000 0.00 0.00 0.00 5,036.00
Base 50.360000 0.00 0.00 0.00 5,036.00

G5753U112 MAIDEN HOLDINGS LTD COMMON STOCK USD.0103 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

800.000 1.000000 NHIH Local 9.000000 0.00 0.00 0.00 7,200.00
Base 9.000000 0.00 0.00 0.00 7,200.00

G62185106 MONTPELIER RE HOLDINGS LTD COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012
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800.000 1.000000 NHHZ Local 23.124400 0.00 12.00 0.00 18,511.52
Base 23.124400 0.00 12.00 0.00 18,511.52

G6331P104 ALPHA + OMEGA SEMICONDUCTOR COMMON STOCK 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

800.000 1.000000 NHIH Local 8.730000 0.00 0.00 0.00 6,984.00
Base 8.730000 0.00 0.00 0.00 6,984.00

G6648D109 HOME LOAN SERVICING SOLUTION COMMON STOCK 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

8,990.000 1.000000 NHHZ Local 17.983300 0.00 134.85 0.00 161,804.72
Base 17.983300 0.00 134.85 0.00 161,804.72

24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,000.000 1.000000 NHHZ Local 19.045000 0.00 15.00 0.00 19,060.00
Base 19.045000 0.00 15.00 0.00 19,060.00

G6648D109 Total

9,990.000 Local 0.00 149.85 0.00 180,864.72
Base 0.00 149.85 0.00 180,864.72

G67742109 ONEBEACON INSURANCE GROUP A COMMON STOCK USD.0107 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

1,000.000 1.000000 NHIH Local 13.575600 0.00 15.00 0.00 13,590.60
Base 13.575600 0.00 15.00 0.00 13,590.60

G6852T105 PARTNERRE LTD COMMON STOCK USD1. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

200.000 1.000000 NHHY Local 79.495000 0.00 3.00 0.00 15,902.00
Base 79.495000 0.00 3.00 0.00 15,902.00

G7127P100 PLATINUM UNDERWRITERS HLDGS COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

200.000 1.000000 NHIH Local 45.177500 0.00 3.00 0.00 9,038.50
Base 45.177500 0.00 3.00 0.00 9,038.50

G7127P100 PLATINUM UNDERWRITERS HLDGS COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

400.000 1.000000 NHHZ Local 46.015000 0.00 6.00 0.00 18,412.00
Base 46.015000 0.00 6.00 0.00 18,412.00
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G7127P100 Total

600.000 Local 0.00 9.00 0.00 27,450.50
Base 0.00 9.00 0.00 27,450.50

G72800108 PROTHENA CORP PLC COMMON STOCK 21 Dec 2012 SPINOFF NON CASH USD/GBB

8,088.000 1.000000 NHEB Local 8.684261 0.00 0.00 0.00 70,238.31
Base 8.684261 0.00 0.00 0.00 70,238.31

21 Dec 2012 SPINOFF NON CASH USD/GBBCANCEL

-8,088.000 1.000000 NHEB Local 8.684261 0.00 0.00 0.00 -70,238.31
Base 8.684261 0.00 0.00 0.00 -70,238.31

G72800108 PROTHENA CORP PLC COMMON STOCK 21 Dec 2012 SPINOFF NON CASH USD/GBB

348.000 1.000000 NHHJ Local 8.043477 0.00 0.00 0.00 2,799.13
Base 8.043477 0.00 0.00 0.00 2,799.13

21 Dec 2012 SPINOFF NON CASH USD/GBBCANCEL

-348.000 1.000000 NHHJ Local 8.043477 0.00 0.00 0.00 -2,799.13
Base 8.043477 0.00 0.00 0.00 -2,799.13

G72800108 PROTHENA CORP PLC COMMON STOCK 21 Dec 2012 6 SPINOFF NON CASH USD/GBB27 Dec 2012

8,088.000 1.000000 NHEB Local 8.684261 0.00 0.00 0.00 70,238.31
Base 8.684261 0.00 0.00 0.00 70,238.31

G72800108 PROTHENA CORP PLC COMMON STOCK 21 Dec 2012 6 SPINOFF NON CASH USD/GBB27 Dec 2012

348.000 1.000000 NHHJ Local 8.043477 0.00 0.00 0.00 2,799.13
Base 8.043477 0.00 0.00 0.00 2,799.13

G72800108 Total

8,436.000 Local 0.00 0.00 0.00 73,037.44
Base 0.00 0.00 0.00 73,037.44

G81075106 SHIP FINANCE INTL LTD COMMON STOCK USD1. 19 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0223 Nov 2012

600.000 1.000000 NHIH Local 14.775900 0.00 9.00 0.00 8,874.54
Base 14.775900 0.00 9.00 0.00 8,874.54

G81075106 SHIP FINANCE INTL LTD COMMON STOCK USD1. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012
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2,100.000 1.000000 NHHZ Local 15.456900 0.00 31.50 0.00 32,490.99
Base 15.456900 0.00 31.50 0.00 32,490.99

G81075106 Total

2,700.000 Local 0.00 40.50 0.00 41,365.53
Base 0.00 40.50 0.00 41,365.53

G8766E109 TEXTAINER GROUP HOLDINGS LTD COMMON STOCK USD.0128 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0203 Dec 2012

200.000 1.000000 NHIH Local 30.025600 0.00 3.00 0.00 6,008.12
Base 30.025600 0.00 3.00 0.00 6,008.12

G9319H102 VALIDUS HOLDINGS LTD COMMON STOCK USD. 30 Nov 2012 MERGER USD/DTC30 Nov 2012

1,847.925 1.000000 NHIH Local 34.940000 0.00 0.00 0.00 64,566.50
Base 34.940000 0.00 0.00 0.00 64,566.50

G9319H102 VALIDUS HOLDINGS LTD COMMON STOCK USD. 30 Nov 2012 MERGER USD/DTC30 Nov 2012

5,604.728 1.000000 NHHZ Local 35.044894 0.00 0.00 0.00 196,417.10
Base 35.044894 0.00 0.00 0.00 196,417.10

G9319H102 Total

7,452.653 Local 0.00 0.00 0.00 260,983.60
Base 0.00 0.00 0.00 260,983.60

G98290102 XL GROUP PLC COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

650.000 1.000000 NHHY Local 24.755400 0.00 9.75 0.00 16,100.76
Base 24.755400 0.00 9.75 0.00 16,100.76

H2906T109 GARMIN LTD COMMON STOCK CHF10. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

5,300.000 1.000000 NHDM Local 40.659400 0.00 79.50 0.00 215,574.32
Base 40.659400 0.00 79.50 0.00 215,574.32

H6169Q108 PENTAIR LTD REGISTERED COMMON STOCK USD. 01 Oct 2012 MERGER NON CASH USD/DTC01 Oct 2012

4,200.000 1.000000 NHHY Local 32.712528 0.00 0.00 0.00 137,392.62
Base 32.712528 0.00 0.00 0.00 137,392.62

H6169Q108 PENTAIR LTD REGISTERED COMMON STOCK USD. 10 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

5,400.000 1.000000 NHDM Local 43.735900 0.00 81.00 0.00 236,254.86
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Base 43.735900 0.00 81.00 0.00 236,254.86

H6169Q108 Total

9,600.000 Local 0.00 81.00 0.00 373,647.48
Base 0.00 81.00 0.00 373,647.48

H84989104 TE CONNECTIVITY LTD COMMON STOCK CHF.77 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

900.000 1.000000 NHDM Local 34.730000 0.00 13.50 0.00 31,270.50
Base 34.730000 0.00 13.50 0.00 31,270.50

L3466T104 FLAGSTONE REINSURANCE HOLDIN COMMON STOCK USD.0110 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0115 Oct 2012

900.000 1.000000 NHIH Local 8.918000 0.00 9.00 0.00 8,035.20
Base 8.918000 0.00 9.00 0.00 8,035.20

M85548101 STRATASYS LTD COMMON STOCK 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

3,500.000 1.000000 NHIM Local 68.535200 0.00 52.50 0.00 239,925.70
Base 68.535200 0.00 52.50 0.00 239,925.70

M85548101 STRATASYS LTD COMMON STOCK 28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.02

100.000 1.000000 NHIH Local 77.616000 0.00 1.50 0.00 7,763.10
Base 77.616000 0.00 1.50 0.00 7,763.10

28 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.02CANCEL

-100.000 1.000000 NHIH Local 77.616000 0.00 -1.50 0.00 -7,763.10
Base 77.616000 0.00 -1.50 0.00 -7,763.10

03 Dec 2012 1 MERGER NON CASH USD/DTC04 Dec 2012

3,750.000 1.000000 NHIH Local 73.010000 0.00 0.00 0.00 273,787.50
Base 73.010000 0.00 0.00 0.00 273,787.50

M85548101 Total

7,250.000 Local 0.00 52.50 0.00 513,713.20
Base 0.00 52.50 0.00 513,713.20

N07059210 ASML HOLDING NV NY REG SHS NY REG SHRS EUR.09 29 Nov 2012 REVERSE SPLIT NON CASH USD/DTC

1,293.600 1.000000 NHEY Local 52.753548 0.00 0.00 0.00 68,241.99
Base 52.753548 0.00 0.00 0.00 68,241.99
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29 Nov 2012 REVERSE SPLIT NON CASH USD/DTCCANCEL

-1,293.600 1.000000 NHEY Local 52.753548 0.00 0.00 0.00 -68,241.99
Base 52.753548 0.00 0.00 0.00 -68,241.99

29 Nov 2012 REVERSE SPLIT NON CASH USD/DTC

1,617.000 1.000000 NHEY Local 42.202838 0.00 0.00 0.00 68,241.99
Base 42.202838 0.00 0.00 0.00 68,241.99

29 Nov 2012 REVERSE SPLIT NON CASH USD/DTCCANCEL

-1,617.000 1.000000 NHEY Local 42.202838 0.00 0.00 0.00 -68,241.99
Base 42.202838 0.00 0.00 0.00 -68,241.99

29 Nov 2012 REVERSE SPLIT NON CASH USD/DTC29 Nov 2012

1,617.000 1.000000 NHEY Local 42.202838 0.00 0.00 0.00 68,241.99
Base 42.202838 0.00 0.00 0.00 68,241.99

N07059210 Total

1,617.000 Local 0.00 0.00 0.00 68,241.99
Base 0.00 0.00 0.00 68,241.99

N53745100 LYONDELLBASELL INDU CL A COMMON STOCK 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

170.000 1.000000 NHHY Local 51.990000 0.00 2.55 0.00 8,840.85
Base 51.990000 0.00 2.55 0.00 8,840.85

N6748L102 ORTHOFIX INTERNATIONAL NV COMMON STOCK USD.1 03 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC06 Dec 2012

200.000 1.000000 NHIH Local 37.190000 0.00 0.00 0.00 7,438.00
Base 37.190000 0.00 0.00 0.00 7,438.00

N93540107 VISTAPRINT NV COMMON STOCK USD. 13 Dec 2012 EXTERNAL SWAP USD/DTC18 Dec 2012

200.000 1.000000 NHIH Local 34.890000 0.00 0.00 0.00 6,978.00
Base 34.890000 0.00 0.00 0.00 6,978.00

Y7542C106 SCORPIO TANKERS INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

3,600.000 1.000000 NHIH Local 6.966100 0.00 0.00 0.00 25,077.96
Base 6.966100 0.00 0.00 0.00 25,077.96

Y7542C106 SCORPIO TANKERS INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012
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11,200.000 1.000000 NHHZ Local 6.978100 0.00 168.00 0.00 78,322.72
Base 6.978100 0.00 168.00 0.00 78,322.72

Y7542C106 Total

14,800.000 Local 0.00 168.00 0.00 103,400.68
Base 0.00 168.00 0.00 103,400.68

Y8565N102 TEEKAY TANKERS LTD CLASS A COMMON STOCK USD.0113 Dec 2012 WEEDEN + CO. USD/DTC 0.0118 Dec 2012

2,200.000 1.000000 NHIH Local 3.159500 0.00 22.00 0.00 6,972.90
Base 3.159500 0.00 22.00 0.00 6,972.90

US DOLLAR  Total

181,886,278.558 0.00

0.00

167,564.58

167,564.58

0.00

0.00

535,050,456.26

535,050,456.26

Local

Base

EQUITY  Total
281,999,787.558

0.00 281,313.00 82,733.19 661,914,069.36Base

FIXED INCOME
AUSTRALIAN DOLLAR

B3WCKZII4 AUSTRALIAN GOVERNMENT 5.5%   21 Apr 2023 31 Oct 2012 DEUTSCHE BANK AG LONDON AUD/AU805 Nov 2012

475,000.000 0.964367 NHIO Local 121.048000 1,078.25 0.00 0.00 574,978.00
Base 125.520678 1,118.09 0.00 0.00 596,223.22

AUSTRALIAN DOLLAR  Total

475,000.000 1,078.25

1,118.09

0.00

0.00

0.00

0.00

574,978.00

596,223.22

Local

Base

CANADIAN DOLLAR

135087A46 CANADIAN GOVERNMENT 1.5%   01 Sep 2017 23 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN

1,885,000.000 0.993350 NHIO Local 100.660000 4,260.62 0.00 0.00 1,897,441.00
Base 101.333870 4,289.14 0.00 0.00 1,910,143.46
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23 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CANCANCEL

-1,885,000.000 0.993350 NHIO Local 100.660000 -4,260.62 0.00 0.00 -1,897,441.00
Base 101.333870 -4,289.14 0.00 0.00 -1,910,143.46

23 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN26 Oct 2012

1,885,000.000 0.993350 NHIO Local 100.660000 4,260.62 0.00 0.00 1,897,441.00
Base 101.333870 4,289.14 0.00 0.00 1,910,143.46

20 Nov 2012 RBC DOMINION SECURITIES INC. CAD/CAN23 Nov 2012

5,300,000.000 0.996950 NHIO Local 100.773000 18,078.08 0.00 0.00 5,340,969.00
Base 101.081298 18,133.39 0.00 0.00 5,357,308.79

21 Dec 2012 RBC DOMINION SECURITIES INC. CAD/CAN27 Dec 2012

2,900,000.000 0.994150 NHIO Local 100.675000 13,943.84 0.00 0.00 2,919,575.00
Base 101.267414 14,025.89 0.00 0.00 2,936,755.02

135087A46 Total

10,085,000.000 Local 36,282.54 0.00 0.00 10,157,985.00
Base 36,448.42 0.00 0.00 10,204,207.27

135087YQ1 CANADIAN GOVERNMENT 4%   01 Jun 2041 03 Oct 2012 SCOTIA CAPITAL (USA) INC CAD/CAN09 Oct 2012

125,000.000 0.986950 NHIO Local 134.999000 1,780.82 0.00 0.00 168,748.75
Base 136.784032 1,804.37 0.00 0.00 170,980.04

986QRSII3 99Z020YS4/CAN FWD 01/31/13 1.5%   01 Sep 2017 17 Dec 2012 TORONTO DOMINION BANK CAD/CAXOPEN

1,840,000.000 0.984150 NHIO Local 100.457058 11,493.70 0.00 0.00 1,848,409.87
Base 102.074946 11,678.81 0.00 0.00 1,878,179.01

986QRTII1 99Z020YQ8/CAN FWD 01/31/13 1.5%   01 Mar 2017 17 Dec 2012 MERRILL LYNCH CANADA INC CAD/CAXOPEN

1,686,000.000 0.984150 NHIO Local 100.497106 10,531.73 0.00 0.00 1,694,381.20
Base 102.115639 10,701.35 0.00 0.00 1,721,669.66

ACI02I9F1 99Z01Y728 CAN FWD 11 DASHTAG 2 1.5%   01 Sep 2017 19 Nov 2012 TORONTO DOMINION BANK CAD/CAX26 Nov 2012

80,000.000 0.996350 NHIO Local 100.830000 282.76 0.00 0.00 80,664.00
Base 101.199378 283.80 0.00 0.00 80,959.50

ACI02LUU7 99Z01YU48 CAN FWD 11 30 12 1.5%   01 Mar 2017 16 Oct 2012 MERRILL LYNCH CANADA INC CAD/CAX30 Nov 2012
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1,686,000.000 0.985450 NHIO Local 100.785985 6,235.89 0.00 0.00 1,699,251.71
Base 102.274073 6,327.96 0.00 0.00 1,724,340.87

ACI02QH15 99Z01ZU60  CAN FWD  12 20 12 1.5%   01 Sep 2017 19 Nov 2012 TORONTO DOMINION BANK CAD/CAX20 Dec 2012

1,920,000.000 0.996350 NHIO Local 100.791248 8,679.45 0.00 0.00 1,935,191.97
Base 101.160484 8,711.25 0.00 0.00 1,942,281.29

ACI02RC26 99Z0201V3 CAN FWD 12 20 12 1.5%   01 Mar 2017 26 Nov 2012 MERRILL LYNCH CANADA INC CAD/CAX20 Dec 2012

1,686,000.000 0.994950 NHIO Local 100.814929 7,621.64 0.00 0.00 1,699,739.71
Base 101.326628 7,660.32 0.00 0.00 1,708,366.97

CANADIAN DOLLAR  Total

19,108,000.000 82,908.53

83,616.28

0.00

0.00

0.00

0.00

19,284,372.21

19,430,984.61

Local

Base

CZECH KORUNA

B4P8Z5II9 CZECH REPUBLIC 3.85%   29 Sep 2021 02 Nov 2012 CITIGROUPGLOBAL MARKETS LIMITED CZK/CZ107 Nov 2012

7,450,000.000 19.660950 NHIO Local 116.100000 30,275.97 0.00 0.00 8,649,450.00
Base 5.905106 1,539.90 0.00 0.00 439,930.42

CZECH KORUNA  Total

7,450,000.000 30,275.97

1,539.90

0.00

0.00

0.00

0.00

8,649,450.00

439,930.42

Local

Base

EURO CURRENCY

AUSTRIA

529363II6 REPUBLIC OF AUSTRIA 6.25%   15 Jul 2027 31 Oct 2012 J P MORGAN SECURITIES INC EUR/CED05 Nov 2012

175,000.000 0.771724 NHIO Local 146.279000 3,386.13 0.00 0.00 255,988.25
Base 189.548336 4,387.75 0.00 0.00 331,709.59

AUSTRIA Total
175,000.000 3,386.13

4,387.75 0.00

0.00

0.00

0.00 255,988.25

331,709.59

Local

Base

BELGIUM
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959XHLII7 BELGIUM KINGDOM 4.25%   28 Mar 2041 03 Oct 2012 J P MORGAN SECURITIES INC EUR/CED08 Oct 2012

200,000.000 0.774653 NHIO Local 116.143000 4,517.81 0.00 0.00 232,286.00
Base 149.929065 5,832.04 0.00 0.00 299,858.13

B013L3II4 BELGIUM KINGDOM 5%   28 Mar 2035 26 Oct 2012 BARCLAYS CAPITAL EUR/CED31 Oct 2012

750,000.000 0.772977 NHIO Local 126.600000 22,294.52 0.00 0.00 949,500.00
Base 163.782364 28,842.41 0.00 0.00 1,228,367.73

BELGIUM Total
950,000.000 26,812.33

34,674.45 0.00

0.00

0.00

0.00 1,181,786.00

1,528,225.86

Local

Base

FRANCE

B60B9QII7 FRENCH TREASURY NOTE 3%   12 Jul 2014 04 Oct 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CED10 Oct 2012

3,000,000.000 0.768935 NHIO Local 105.050000 22,191.78 0.00 0.00 3,151,500.00
Base 136.617529 28,860.41 0.00 0.00 4,098,525.88

B613PSII2 FRANCE (GOVT OF) 4.5%   25 Apr 2041 31 Oct 2012 J P MORGAN SECURITIES INC EUR/CED05 Nov 2012

125,000.000 0.771724 NHIO Local 125.156000 2,989.73 0.00 0.00 156,445.00
Base 162.177151 3,874.09 0.00 0.00 202,721.44

19 Nov 2012 MORGAN STANLEY CO INCORPORATED EUR/CED20 Nov 2012

1,890,000.000 0.780884 NHIO Local 127.174000 48,699.87 0.00 0.00 2,403,588.60
Base 162.859016 62,365.05 0.00 0.00 3,078,035.41

27 Nov 2012 BARCLAYS CAPITAL EUR/CED30 Nov 2012

245,000.000 0.773335 NHIO Local 123.950000 6,615.00 0.00 0.00 303,677.50
Base 160.279827 8,553.86 0.00 0.00 392,685.58

B613PSII2 Total

2,260,000.000 Local 58,304.60 0.00 0.00 2,863,711.10
Base 74,793.00 0.00 0.00 3,673,442.43

FRANCE Total
5,260,000.000 80,496.38

103,653.41 0.00

0.00

0.00

0.00 6,015,211.10

7,771,968.31

Local

Base
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GERMANY

ACI02CMA0 BUNDESSCHATZANWEISUNGEN 0%   12 Sep 2014 26 Oct 2012 BANC OF AMERICA SECURITIES EUR/CED31 Oct 2012

1,800,000.000 0.772977 NHIO Local 99.897000 0.00 0.00 0.00 1,798,146.00
Base 129.236704 0.00 0.00 0.00 2,326,260.68

ACI02ENC1 BUNDESREPUB. DEUTSCHLAND 1.5%   04 Sep 2022 28 Dec 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CEDOPEN

250,000.000 0.756372 NHIO Local 101.624000 1,243.15 0.00 0.00 254,060.00
Base 134.357168 1,643.57 0.00 0.00 335,892.92

B50WRNII0 KFW 1.75%   04 Aug 2014 04 Oct 2012 UBS AG EUR/CED09 Oct 2012

1,500,000.000 0.768935 NHIO Local 102.930000 4,746.58 0.00 0.00 1,543,950.00
Base 133.860469 6,172.93 0.00 0.00 2,007,907.04

GERMANY Total
3,550,000.000 5,989.73

7,816.50 0.00

0.00

0.00

0.00 3,596,156.00

4,670,060.64

Local

Base

INTERNATIONAL

ACI02PCA2 IBM CORP 1.375%   19 Nov 2019 17 Dec 2012 BANQUE NATIONALE DE PARIS, LON EUR/CED20 Dec 2012

750,000.000 0.759359 NHIO Local 98.969000 875.86 0.00 0.00 742,267.50
Base 130.332293 1,153.42 0.00 0.00 977,492.20

INTERNATIONAL Total
750,000.000 875.86

1,153.42 0.00

0.00

0.00

0.00 742,267.50

977,492.20

Local

Base

NETHERLANDS

ACI01IGB3 NETHERLANDS GOVERNMENT 2.25%   15 Jul 2022 05 Oct 2012 BARCLAYS CAPITAL EUR/CED10 Oct 2012

570,000.000 0.765697 NHIO Local 104.520000 3,056.92 0.00 0.00 595,764.00
Base 136.503082 3,992.34 0.00 0.00 778,067.56

NETHERLANDS Total
570,000.000 3,056.92

3,992.34 0.00

0.00

0.00

0.00 595,764.00

778,067.56

Local

Base

UNITED KINGDOM
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B1YYDJII2 BRITISH TELECOM PLC 5.25%   23 Jun 2014 04 Oct 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CED09 Oct 2012

650,000.000 0.769112 NHIO Local 107.394000 10,097.26 0.00 0.00 698,061.00
Base 139.633759 13,128.47 0.00 0.00 907,619.43

B3L16VII5 NATIONAL GRID PLC 6.5%   22 Apr 2014 30 Nov 2012 MORGAN STANLEY CO INCORPORATED EUR/CED05 Dec 2012

1,000,000.000 0.768699 NHIO Local 107.922000 40,424.66 0.00 0.00 1,079,220.00
Base 140.395656 52,588.41 0.00 0.00 1,403,956.56

UNITED KINGDOM Total
1,650,000.000 50,521.92

65,716.88 0.00

0.00

0.00

0.00 1,777,281.00

2,311,575.99

Local

Base

EURO CURRENCY  Total

12,905,000.000 171,139.27

221,394.75

0.00

0.00

0.00

0.00

14,164,453.85

18,369,100.15

Local

Base

ISRAELI SHEKEL

B23N4GII4 ISRAEL FIXED BOND 5.5%   28 Feb 2017 05 Nov 2012 MORGAN STANLEY CO INCORPORATED ILS/IL108 Nov 2012

3,080,000.000 3.905950 NHIO Local 115.140000 0.00 0.00 0.00 3,546,312.00
Base 29.478104 0.00 0.00 0.00 907,925.60

ISRAELI SHEKEL  Total

3,080,000.000 0.00

0.00

0.00

0.00

0.00

0.00

3,546,312.00

907,925.60

Local

Base

JAPANESE YEN

981FLKII5 JAPAN 305 (10 YR ISSUE) 1.3%   20 Dec 2019 31 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JPH05 Nov 2012

76,600,000.000 79.930000 NHIO Local 106.123000 376,494.00 0.00 0.00 81,290,218.00
Base 1.327699 4,710.30 0.00 0.00 1,017,017.61

ACI02RFS6 JAPAN TREASURY DISC BILL 0.000001%   11 Mar 2 12 Dec 2012 NOMURA INTERNATIONAL PLC JPY/JPH17 Dec 2012

670,000,000.000 83.100000 NHIO Local 99.978600 0.00 0.00 0.00 669,856,620.00
Base 1.203112 0.00 0.00 0.00 8,060,849.82
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JAPANESE YEN  Total

746,600,000.000 376,494.00

4,710.30

0.00

0.00

0.00

0.00

751,146,838.00

9,077,867.43

Local

Base

MEXICAN PESO

B1GCCFII9 MEX BONOS DESARR FIX RT 10%   20 Nov 2036 31 Dec 2012 MERRILL LYNCH PEIRCE FENNER AND S MXN/MX1OPEN

5,695,200.000 12.963000 NHIO Local 145.321010 23,730.00 0.00 0.00 8,276,322.16
Base 11.210446 1,830.59 0.00 0.00 638,457.32

MEXICAN PESO  Total

5,695,200.000 23,730.00

1,830.59

0.00

0.00

0.00

0.00

8,276,322.16

638,457.32

Local

Base

POLISH ZLOTY

B3DXQMII2 POLAND GOVERNMENT BOND 5.5%   25 Oct 2019 11 Oct 2012 CITIGROUPGLOBAL MARKETS INC. PLN/PL316 Oct 2012

7,000,000.000 3.164150 NHIO Local 107.220000 375,550.00 0.00 0.00 7,505,400.00
Base 33.885878 118,689.06 0.00 0.00 2,372,011.44

POLISH ZLOTY  Total

7,000,000.000 375,550.00

118,689.06

0.00

0.00

0.00

0.00

7,505,400.00

2,372,011.44

Local

Base

POUND STERLING

986NVVII8 99Z020VC2 UKTI IL FWD 020413 4.5%   07 Dec 2042 13 Dec 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBVOPEN

925,000.000 0.620001 NHIO Local 126.556801 6,746.91 0.00 0.00 1,170,650.41
Base 204.123543 10,882.10 0.00 0.00 1,888,142.77

988CNUII1 99Z01WTR3 UK GILT FWD 10 19 20 1.75%   22 Jan 2017 12 Oct 2012 UBS AG GBP/GBV19 Oct 2012

4,875,000.000 0.622123 NHIO Local 104.885000 20,632.64 0.00 0.00 5,113,143.75
Base 168.592063 33,164.89 0.00 0.00 8,218,863.07

12 Oct 2012 MERRILL LYNCH INTERNATIONAL GBP/GBV
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2,945,000.000 0.622123 NHIO Local 104.926766 12,464.23 0.00 0.00 3,090,093.27
Base 168.659198 20,034.99 0.00 0.00 4,967,013.39

12 Oct 2012 MERRILL LYNCH INTERNATIONAL GBP/GBVCANCEL

-2,945,000.000 0.622123 NHIO Local 104.926766 -12,464.23 0.00 0.00 -3,090,093.27
Base 168.659198 -20,034.99 0.00 0.00 -4,967,013.39

12 Oct 2012 MERRILL LYNCH INTERNATIONAL GBP/GBV19 Oct 2012

2,945,000.000 0.622123 NHIO Local 104.955000 12,464.23 0.00 0.00 3,090,924.75
Base 168.704581 20,034.99 0.00 0.00 4,968,349.91

988CNUII1 Total

7,820,000.000 Local 33,096.87 0.00 0.00 8,204,068.50
Base 53,199.88 0.00 0.00 13,187,212.98

988JXJII0 99Z01Y4T2  UK GILT FWD  11 01 4%   07 Mar 2022 03 Oct 2012 BARCLAYS CAPITAL GBP/GBV01 Nov 2012

1,075,000.000 0.622045 NHIO Local 121.463669 6,533.15 0.00 0.00 1,305,734.44
Base 195.265084 10,502.70 0.00 0.00 2,099,099.64

19 Oct 2012 BARCLAYS CAPITAL GBP/GBV01 Nov 2012

1,075,000.000 0.624883 NHIO Local 119.524312 6,533.15 0.00 0.00 1,284,886.35
Base 191.274706 10,455.00 0.00 0.00 2,056,203.08

988JXJII0 Total

2,150,000.000 Local 13,066.30 0.00 0.00 2,590,620.79
Base 20,957.70 0.00 0.00 4,155,302.72

988LZPII9 99Z01YP36 UK GILT FWD 11 19 12 1.75%   22 Jan 2017 12 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBV19 Nov 2012

4,999,000.000 0.622123 NHIO Local 104.832534 28,526.90 0.00 0.00 5,240,578.37
Base 168.507729 45,854.12 0.00 0.00 8,423,701.37

12 Oct 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV19 Nov 2012

1,080,000.000 0.622123 NHIO Local 104.841959 6,163.04 0.00 0.00 1,132,293.16
Base 168.522879 9,906.47 0.00 0.00 1,820,047.09

12 Oct 2012 BARCLAYS CAPITAL GBP/GBV19 Nov 2012

491,000.000 0.622123 NHIO Local 104.876658 2,801.90 0.00 0.00 514,944.39
Base 168.578654 4,503.77 0.00 0.00 827,721.19
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19 Oct 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV19 Nov 2012

545,000.000 0.624883 NHIO Local 104.309648 3,110.05 0.00 0.00 568,487.58
Base 166.926685 4,977.01 0.00 0.00 909,750.43

19 Oct 2012 BARCLAYS CAPITAL GBP/GBV19 Nov 2012

705,000.000 0.624883 NHIO Local 104.333853 4,023.10 0.00 0.00 735,553.66
Base 166.965421 6,438.17 0.00 0.00 1,177,106.21

12 Nov 2012 MERRILL LYNCH INTERNATIONAL GBP/GBV19 Nov 2012

2,945,000.000 0.630140 NHIO Local 104.970000 16,805.71 0.00 0.00 3,091,366.50
Base 166.582029 26,669.80 0.00 0.00 4,905,840.77

12 Nov 2012 UBS AG GBP/GBV19 Nov 2012

4,875,000.000 0.630140 NHIO Local 104.965000 27,819.29 0.00 0.00 5,117,043.75
Base 166.574095 44,147.79 0.00 0.00 8,120,487.12

988LZPII9 Total

15,640,000.000 Local 89,249.99 0.00 0.00 16,400,267.41
Base 142,497.13 0.00 0.00 26,184,654.18

988UBBII6 99Z01ZKI5 UK GILT FWD 01 21 13 1.75%   22 Jan 2017 12 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBVOPEN

4,999,000.000 0.630140 NHIO Local 104.781520 -237.72 0.00 0.00 5,238,028.18
Base 166.282921 -377.25 0.00 0.00 8,312,483.23

12 Nov 2012 BARCLAYS CAPITAL GBP/GBVOPEN

2,821,000.000 0.630140 NHIO Local 104.784060 -134.16 0.00 0.00 2,955,958.33
Base 166.286952 -212.91 0.00 0.00 4,690,954.92

988UBBII6 Total

7,820,000.000 Local -371.88 0.00 0.00 8,193,986.51
Base -590.16 0.00 0.00 13,003,438.15

B1VWPJII6 UK TSY 4 1/2  2042 4.5%   07 Dec 2042 03 Oct 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB09 Oct 2012

385,000.000 0.622045 NHIO Local 128.177000 5,869.67 0.00 0.00 493,481.45
Base 206.057440 9,436.09 0.00 0.00 793,321.14

02 Nov 2012 ROYAL BANK OF SCOTLAND PLC GBP/GBB07 Nov 2012
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100,000.000 0.623461 NHIO Local 126.293000 1,881.15 0.00 0.00 126,293.00
Base 202.567602 3,017.27 0.00 0.00 202,567.60

13 Dec 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB14 Dec 2012

925,000.000 0.619751 NHIO Local 127.100000 800.48 0.00 0.00 1,175,675.00
Base 205.082364 1,291.62 0.00 0.00 1,897,011.86

B1VWPJII6 Total

1,410,000.000 Local 8,551.30 0.00 0.00 1,795,449.45
Base 13,744.98 0.00 0.00 2,892,900.60

B3KJDQII0 UK TSY 4  2022 4%   07 Mar 2022 03 Oct 2012 BARCLAYS CAPITAL GBP/GBB04 Oct 2012

1,075,000.000 0.622045 NHIO Local 121.730000 3,207.18 0.00 0.00 1,308,597.50
Base 195.693238 5,155.86 0.00 0.00 2,103,702.31

19 Oct 2012 BARCLAYS CAPITAL GBP/GBB22 Oct 2012

1,075,000.000 0.624883 NHIO Local 119.620000 5,345.30 0.00 0.00 1,285,915.00
Base 191.427835 8,554.08 0.00 0.00 2,057,849.23

B3KJDQII0 Total

2,150,000.000 Local 8,552.48 0.00 0.00 2,594,512.50
Base 13,709.94 0.00 0.00 4,161,551.54

B3Z3K5II7 UK TSY 1 3/4  2017 1.75%   22 Jan 2017 19 Oct 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB22 Oct 2012

545,000.000 0.624883 NHIO Local 104.405000 2,384.30 0.00 0.00 569,007.25
Base 167.079277 3,815.59 0.00 0.00 910,582.07

19 Oct 2012 BARCLAYS CAPITAL GBP/GBB22 Oct 2012

705,000.000 0.624883 NHIO Local 104.430000 3,084.38 0.00 0.00 736,231.50
Base 167.119285 4,935.93 0.00 0.00 1,178,190.96

B3Z3K5II7 Total

1,250,000.000 Local 5,468.68 0.00 0.00 1,305,238.75
Base 8,751.52 0.00 0.00 2,088,773.03

B7F9S9II1 UK TSY 1  2017 1%   07 Sep 2017 19 Oct 2012 BARCLAYS CAPITAL GBP/GBB24 Oct 2012

1,125,000.000 0.624883 NHIO Local 100.739000 1,460.64 0.00 0.00 1,133,313.75
Base 161.212579 2,337.46 0.00 0.00 1,813,641.52
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POUND STERLING  Total

40,290,000.000 165,821.29

265,490.55

0.00

0.00

0.00

0.00

43,388,108.07

69,375,617.49

Local

Base

SOUTH AFRICAN RAND

B1W32LII9 REPUBLIC OF SOUTH AFRICA 6.25%   31 Mar 2036 02 Nov 2012 CITIGROUPGLOBAL MARKETS INC. ZAR/ZA307 Nov 2012

3,460,000.000 8.738700 NHIO Local 77.827720 22,513.53 0.00 0.00 2,692,839.11
Base 8.906098 2,576.30 0.00 0.00 308,151.00

SOUTH AFRICAN RAND  Total

3,460,000.000 22,513.53

2,576.30

0.00

0.00

0.00

0.00

2,692,839.11

308,151.00

Local

Base

SOUTH KOREAN WON

983KETII1 KOREA TREASURY BOND 4.75%   10 Dec 2030 04 Oct 2012 BARCLAYS CAPITAL SECURITIES LTD, SE KRW/KR309 Oct 2012

245,430,000.000 1,113.900000 NHIO Local 125.930000 0.00 0.00 0.00 309,069,999.00
Base 0.113053 0.00 0.00 0.00 277,466.56

SOUTH KOREAN WON  Total

245,430,000.000 0.00

0.00

0.00

0.00

0.00

0.00

309,069,999.00

277,466.56

Local

Base

SWEDISH KRONA

B4L533II9 SWEDISH GOVERNMENT 3.5%   01 Jun 2022 01 Nov 2012 BARCLAYS CAPITAL SEK/CED06 Nov 2012

16,450,000.000 6.658750 NHIO Local 117.992000 247,892.36 0.00 0.00 19,409,684.00
Base 17.719842 37,228.06 0.00 0.00 2,914,914.06

SWEDISH KRONA  Total

16,450,000.000 247,892.36

37,228.06

0.00

0.00

0.00

0.00

19,409,684.00

2,914,914.06

Local

Base

US DOLLAR
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00100UAB8 ADS WASTE HLDGS INC 1%   09 Oct 2019 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

930,000.000 1.000000 NHHL Local 99.131720 0.00 0.00 0.00 921,925.00
Base 99.131720 0.00 0.00 0.00 921,925.00

00100UAB8 ADS WASTE HLDGS INC 1%   09 Oct 2019 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

00100UAB8 ADS WASTE HLDGS INC 1%   09 Oct 2019 29 Nov 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

117,000.000 1.000000 NHHL Local 101.340000 0.00 0.00 0.00 118,567.80
Base 101.340000 0.00 0.00 0.00 118,567.80

00100UAB8 Total

2,547,000.000 Local 0.00 0.00 0.00 2,525,492.80
Base 0.00 0.00 0.00 2,525,492.80

00164VAC7 AMC NETWORKS INC 4.75%   15 Dec 2022 10 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/DTC17 Dec 2012

443,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 443,000.00
Base 100.000000 0.00 0.00 0.00 443,000.00

00206RBM3 AT+T INC 1.4%   01 Dec 2017 07 Dec 2012 WELLS FARGO SECURITIES LLC USD/DTC12 Dec 2012

6,800,000.000 1.000000 NHFJ Local 100.158000 264.44 0.00 0.00 6,810,744.00
Base 100.158000 264.44 0.00 0.00 6,810,744.00

00434NAA3 ACCESS MIDSTREAM PARTNER 4.875%   15 May 2023 12 Dec 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC19 Dec 2012

1,974,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,974,000.00
Base 100.000000 0.00 0.00 0.00 1,974,000.00

00485CAK3 ACOSTA INC 1%   01 Mar 2018 21 Sep 2012 52 GOLDMAN SACHS USD/OTH19 Nov 2012

910,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 910,000.00
Base 100.000000 0.00 0.00 0.00 910,000.00

00488KAC0 ACQUISITIONS COGECO CABLE II 1%   02 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

249,375.000 1.000000 NHHM Local 99.250001 0.00 0.00 0.00 247,504.69
Base 99.250001 0.00 0.00 0.00 247,504.69

00488KAC0 ACQUISITIONS COGECO CABLE II 1%   02 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012
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548,625.000 1.000000 NHHL Local 99.249999 0.00 0.00 0.00 544,510.31
Base 99.249999 0.00 0.00 0.00 544,510.31

00488KAC0 ACQUISITIONS COGECO CABLE II 1%   02 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

625.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 625.00
Base 100.000000 0.00 0.00 0.00 625.00

00488KAC0 ACQUISITIONS COGECO CABLE II 1%   02 Dec 2019 31 Dec 2012 SHARE ADJUSTMENT USD/OTH

1,375.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,375.00
Base 100.000000 0.00 0.00 0.00 1,375.00

00488KAC0 Total

800,000.000 Local 0.00 0.00 0.00 794,015.00
Base 0.00 0.00 0.00 794,015.00

00770SAB2 ADVANCEPIERRE FOODS INC 1%   10 Jul 2017 02 Oct 2012 STATE STREET BANK AND TRUST USD/BOS25 Oct 2012

1,000,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 992,500.00
Base 99.250000 0.00 0.00 0.00 992,500.00

00770SAB2 ADVANCEPIERRE FOODS INC 1%   10 Jul 2017 02 Oct 2012 12 DEUTSCHE BANK SECURITIES INC USD/BOS22 Oct 2012

640,000.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 635,200.00
Base 99.250000 0.00 0.00 0.00 635,200.00

09 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/BOS

260,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 261,638.00
Base 100.630000 0.00 0.00 0.00 261,638.00

09 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/BOSCANCEL

-260,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 -261,638.00
Base 100.630000 0.00 0.00 0.00 -261,638.00

00770SAB2 Total

1,640,000.000 Local 0.00 0.00 0.00 1,627,700.00
Base 0.00 0.00 0.00 1,627,700.00

008914AE3 AINSWORTH LUMBER LTD 7.5%   15 Dec 2017 14 Nov 2012 BANK OF AMERICA SECURITIES LLC USD/DTC27 Nov 2012

1,503,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,503,000.00
Base 100.000000 0.00 0.00 0.00 1,503,000.00
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00912MAB4 AIR MED GROUP HLDGS INC 0.01%   29 May 2018 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

91,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 90,090.00
Base 99.000000 0.00 0.00 0.00 90,090.00

00928QAH4 AIRCASTLE LTD 6.25%   01 Dec 2019 27 Nov 2012 J.P. MORGAN SECURITIES LLC USD/DTC30 Nov 2012

522,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 522,000.00
Base 100.000000 0.00 0.00 0.00 522,000.00

012605AA9 ALBEA BEAUTY HOLDINGS SA 8.375%   01 Nov 2019 17 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/DTC31 Oct 2012

895,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 895,000.00
Base 100.000000 0.00 0.00 0.00 895,000.00

01862LAH1 ALLIANCE LAUNDRY SYS LLC 1%   10 Dec 2019 06 Dec 2012 BANK OF AMERICA USD/OTHOPEN

190,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 188,100.00
Base 99.000000 0.00 0.00 0.00 188,100.00

01862LAL2 ALLIANCE LAUNDRY SYS LLC 1%   10 Dec 2018 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

500,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 497,500.00
Base 99.500000 0.00 0.00 0.00 497,500.00

01862LAL2 ALLIANCE LAUNDRY SYS LLC 1%   10 Dec 2018 06 Dec 2012 5 BANK OF AMERICA USD/OTHOPEN

630,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 626,850.00
Base 99.500000 0.00 0.00 0.00 626,850.00

07 Dec 2012 12 BANK OF AMERICA USD/OTHOPEN

290,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 292,900.00
Base 101.000000 0.00 0.00 0.00 292,900.00

01862LAL2 Total

1,420,000.000 Local 0.00 0.00 0.00 1,417,250.00
Base 0.00 0.00 0.00 1,417,250.00

02005NAN0 ALLY FINANCIAL INC 3.125%   15 Jan 2016 13 Dec 2012 LOOP CAPITAL MARKETS LLC USD/DTC18 Dec 2012

1,000,000.000 1.000000 NHFS Local 100.875000 1,302.08 0.00 0.00 1,008,750.00
Base 100.875000 1,302.08 0.00 0.00 1,008,750.00
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02076JAC7 ALPHA MEDIA GROUP HLDGS INC 1%   15 Jul 2013 31 Dec 2012 8 PAYMENT IN KIND USD/OTHOPEN

87,594.810 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 87,594.81
Base 100.000000 0.00 0.00 0.00 87,594.81

04939TAA2 ATLAS PIPELINE LP/FIN CO 6.625%   01 Oct 2020 06 Dec 2012 WELLS FARGO SECURITIES, LLC USD/DTC20 Dec 2012

397,000.000 1.000000 NHFS Local 103.000000 5,990.84 0.00 0.00 408,910.00
Base 103.000000 5,990.84 0.00 0.00 408,910.00

04962UAH4 ATRIUM COS INC 1%   30 Apr 2016 31 Oct 2012 PAYMENT IN KIND USD/OTH

2,488.160 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,488.16
Base 100.000000 0.00 0.00 0.00 2,488.16

31 Oct 2012 PAYMENT IN KIND USD/OTHCANCEL

-2,488.160 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,488.16
Base 100.000000 0.00 0.00 0.00 -2,488.16

31 Oct 2012 2 PAYMENT IN KIND USD/OTH02 Nov 2012

2,488.520 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,488.52
Base 100.000000 0.00 0.00 0.00 2,488.52

04962UAH4 Total

2,488.520 Local 0.00 0.00 0.00 2,488.52
Base 0.00 0.00 0.00 2,488.52

05377JAJ1 AVIS BUDGET CAR RENTAL LLC 4.25%   13 Mar 2019 04 Oct 2012 6 RESTRUCTURE NON CASH USD/OTH10 Oct 2012

891,618.020 1.000000 NHHL Local 99.707500 0.00 0.00 0.00 889,010.04
Base 99.707500 0.00 0.00 0.00 889,010.04

05377JAJ1 AVIS BUDGET CAR RENTAL LLC 4.25%   13 Mar 2019 09 Aug 2012 6 JP MORGANCHASE BANK USD/OTH17 Oct 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

05377JAJ1 Total

1,641,618.020 Local 0.00 0.00 0.00 1,631,510.04
Base 0.00 0.00 0.00 1,631,510.04

06846NAC8 BILL BARRETT CORP 7.625%   01 Oct 2019 06 Dec 2012 WELLS FARGO SECURITIES, LLC USD/DTC11 Dec 2012
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432,000.000 1.000000 NHFS Local 104.250000 6,405.00 0.00 0.00 450,360.00
Base 104.250000 6,405.00 0.00 0.00 450,360.00

06985PAJ9 BASIC ENERGY SERVICES 7.75%   15 Oct 2022 01 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/DTC16 Oct 2012

1,766,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,766,000.00
Base 100.000000 0.00 0.00 0.00 1,766,000.00

085789AF2 BERRY PETROLEUM CO 6.375%   15 Sep 2022 20 Nov 2012 BANK OF AMERICA SECURITIES LLC USD/DTC26 Nov 2012

2,400,000.000 1.000000 NHFS Local 102.500000 30,175.00 0.00 0.00 2,460,000.00
Base 102.500000 30,175.00 0.00 0.00 2,460,000.00

09179FAK8 BJS WHOLESALE CLUB INC 1%   20 Sep 2019 20 Sep 2012 DEUTSCHE BANK AG USD/OTH01 Oct 2012

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

09179FAK8 BJS WHOLESALE CLUB INC 1%   20 Sep 2019 20 Sep 2012 STATE STREET BANK AND TRUST USD/BOS24 Oct 2012

1,040,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,029,600.00
Base 99.000000 0.00 0.00 0.00 1,029,600.00

20 Sep 2012 49 DEUTSCHE BANK SECURITIES INC USD/OTH16 Nov 2012

160,000.000 1.000000 NHHL Local 101.250000 0.00 0.00 0.00 162,000.00
Base 101.250000 0.00 0.00 0.00 162,000.00

09179FAK8 Total

2,700,000.000 Local 0.00 0.00 0.00 2,676,600.00
Base 0.00 0.00 0.00 2,676,600.00

09179FAL6 BJS WHOLESALE CLUB INC 1%   26 Mar 2020 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

350,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 346,500.00
Base 99.000000 0.00 0.00 0.00 346,500.00

10524MAC1 BRAND ENERGY + INFRASTRUCTURE 1%   16 Oct 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

806,451.600 1.000000 NHHM Local 98.999999 0.00 0.00 0.00 798,387.08
Base 98.999999 0.00 0.00 0.00 798,387.08

10524MAD9 BRAND ENERGY + INFRASTRUCTURE 1%   22 Oct 2018 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

193,548.400 1.000000 NHHM Local 99.000002 0.00 0.00 0.00 191,612.92
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Base 99.000002 0.00 0.00 0.00 191,612.92

12541DAB8 CHG BUYER CORP 100%   19 Nov 2020 13 Nov 2012 49 GOLDMAN SACHS USD/OTHOPEN

154,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 155,155.00
Base 100.750000 0.00 0.00 0.00 155,155.00

13 Nov 2012 38 GOLDMAN SACHS USD/OTH24 Dec 2012

200,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 196,000.00
Base 98.000000 0.00 0.00 0.00 196,000.00

12541DAB8 Total

354,000.000 Local 0.00 0.00 0.00 351,155.00
Base 0.00 0.00 0.00 351,155.00

12541DAD4 CHG BUYER CORP 1%   19 Nov 2019 13 Nov 2012 25 GOLDMAN SACHS USD/OTH11 Dec 2012

1,270,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,257,300.00
Base 99.000000 0.00 0.00 0.00 1,257,300.00

12620BAF7 CPM ACQUISITION CORP 1%   29 Aug 2017 16 Aug 2012 STATE STREET BANK AND TRUST USD/BOS25 Oct 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

12622JAD3 CPG INTL I INC 1%   18 Sep 2019 24 Sep 2010 STATE STREET BANK AND TRUST USD/BOS24 Oct 2012

270,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 268,650.00
Base 99.500000 0.00 0.00 0.00 268,650.00

27 Sep 2012 49 CREDIT SUISSE FIRST BOSTON USD/BOS12 Dec 2012

60,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 60,450.00
Base 100.750000 0.00 0.00 0.00 60,450.00

25 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

180,000.000 1.000000 NHHL Local 100.880000 0.00 0.00 0.00 181,584.00
Base 100.880000 0.00 0.00 0.00 181,584.00

25 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-180,000.000 1.000000 NHHL Local 100.880000 0.00 0.00 0.00 -181,584.00
Base 100.880000 0.00 0.00 0.00 -181,584.00
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24 Sep 2012 27 CREDIT SUISSE FIRST BOSTON USD/OTH20 Nov 2012

180,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 181,800.00
Base 101.000000 0.00 0.00 0.00 181,800.00

18 Sep 2012 26 CREDIT SUISSE FIRST BOSTON USD/OTH19 Nov 2012

290,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 292,900.00
Base 101.000000 0.00 0.00 0.00 292,900.00

25 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTH19 Nov 2012

180,000.000 1.000000 NHHL Local 100.875000 0.00 0.00 0.00 181,575.00
Base 100.875000 0.00 0.00 0.00 181,575.00

12622JAD3 Total

980,000.000 Local 0.00 0.00 0.00 985,375.00
Base 0.00 0.00 0.00 985,375.00

13389EAF0 CAMP INTL HLDG CO 1%   31 May 2019 03 Oct 2012 13 DATEK PLANNING CO USD/OTH16 Oct 2012

750,000.000 1.000000 NHHM Local 101.075000 0.00 0.00 0.00 758,062.50
Base 101.075000 0.00 0.00 0.00 758,062.50

137671AL7 CANNERY CASINO RESORTS LLC 1%   25 Sep 2018 20 Sep 2012 STATE STREET BANK AND TRUST USD/BOS24 Oct 2012

650,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 643,500.00
Base 99.000000 0.00 0.00 0.00 643,500.00

25 Sep 2012 22 DEUTSCHE BANK SECURITIES INC USD/OTH25 Oct 2012

220,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 221,100.00
Base 100.500000 0.00 0.00 0.00 221,100.00

137671AL7 Total

870,000.000 Local 0.00 0.00 0.00 864,600.00
Base 0.00 0.00 0.00 864,600.00

15131YAD7 CENGAGE LEARNING INC 1%   05 Jul 2017 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

665,833.980 1.000000 NHHL Local 92.651099 0.00 0.00 0.00 616,902.50
Base 92.651099 0.00 0.00 0.00 616,902.50

156700AS5 CENTURYLINK INC 5.8%   15 Mar 2022 29 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC04 Dec 2012
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1,000,000.000 1.000000 NHFS Local 105.620000 12,727.78 0.00 0.00 1,056,200.00
Base 105.620000 12,727.78 0.00 0.00 1,056,200.00

29 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC04 Dec 2012

1,000,000.000 1.000000 NHFS Local 105.684000 12,727.78 0.00 0.00 1,056,840.00
Base 105.684000 12,727.78 0.00 0.00 1,056,840.00

156700AS5 Total

2,000,000.000 Local 25,455.56 0.00 0.00 2,113,040.00
Base 25,455.56 0.00 0.00 2,113,040.00

15672JAA1 CEQUEL COM HLDG I LLC 6.375%   15 Sep 2020 28 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC03 Dec 2012

1,000,000.000 1.000000 NHFS Local 102.625000 6,729.17 0.00 0.00 1,026,250.00
Base 102.625000 6,729.17 0.00 0.00 1,026,250.00

13 Dec 2012 J.P. MORGAN SECURITIES LLC USD/DTC

1,031,000.000 1.000000 NHFS Local 103.000000 9,676.36 0.00 0.00 1,061,930.00
Base 103.000000 9,676.36 0.00 0.00 1,061,930.00

13 Dec 2012 J.P. MORGAN SECURITIES LLC USD/DTCCANCEL

-1,031,000.000 1.000000 NHFS Local 103.000000 -9,676.36 0.00 0.00 -1,061,930.00
Base 103.000000 -9,676.36 0.00 0.00 -1,061,930.00

13 Dec 2012 J.P. MORGAN SECURITIES LLC USD/DTC28 Dec 2012

1,031,000.000 1.000000 NHFS Local 103.000000 11,502.09 0.00 0.00 1,061,930.00
Base 103.000000 11,502.09 0.00 0.00 1,061,930.00

13 Dec 2012 J.P. MORGAN SECURITIES LLC USD/DTC28 Dec 2012

1,258,000.000 1.000000 NHFS Local 103.750000 14,034.56 0.00 0.00 1,305,175.00
Base 103.750000 14,034.56 0.00 0.00 1,305,175.00

15672JAA1 Total

3,289,000.000 Local 32,265.82 0.00 0.00 3,393,355.00
Base 32,265.82 0.00 0.00 3,393,355.00

16524RAE3 ACCESS MIDSTREAM PARTNER 6.125%   15 Jul 2022 14 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC19 Nov 2012

508,000.000 1.000000 NHFS Local 104.250000 10,717.39 0.00 0.00 529,590.00
Base 104.250000 10,717.39 0.00 0.00 529,590.00
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14 Nov 2012 JEFFERIES+ COMPANY INC USD/DTC19 Nov 2012

561,000.000 1.000000 NHFS Local 104.250000 11,835.54 0.00 0.00 584,842.50
Base 104.250000 11,835.54 0.00 0.00 584,842.50

16524RAE3 Total

1,069,000.000 Local 22,552.93 0.00 0.00 1,114,432.50
Base 22,552.93 0.00 0.00 1,114,432.50

172967FF3 CITIGROUP INC 5.375%   09 Aug 2020 19 Oct 2012 LOOP CAPITAL MARKETS LLC USD/DTC24 Oct 2012

3,000,000.000 1.000000 NHFJ Local 117.389000 33,593.75 0.00 0.00 3,521,670.00
Base 117.389000 33,593.75 0.00 0.00 3,521,670.00

24 Oct 2012 J.P. MORGAN CLEARING CORP. USD/DTC29 Oct 2012

3,000,000.000 1.000000 NHFJ Local 116.739000 35,833.33 0.00 0.00 3,502,170.00
Base 116.739000 35,833.33 0.00 0.00 3,502,170.00

172967FF3 Total

6,000,000.000 Local 69,427.08 0.00 0.00 7,023,840.00
Base 69,427.08 0.00 0.00 7,023,840.00

19422AAB3 COLLECTIVE BRANDS INC 1%   19 Sep 2019 19 Sep 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

420,000.000 1.000000 NHHL Local 98.833333 0.00 0.00 0.00 415,100.00
Base 98.833333 0.00 0.00 0.00 415,100.00

21 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

280,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 281,764.00
Base 100.630000 0.00 0.00 0.00 281,764.00

21 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-280,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 -281,764.00
Base 100.630000 0.00 0.00 0.00 -281,764.00

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

900,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 891,000.00
Base 99.000000 0.00 0.00 0.00 891,000.00

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL
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-900,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -891,000.00
Base 99.000000 0.00 0.00 0.00 -891,000.00

21 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTH19 Nov 2012

280,000.000 1.000000 NHHL Local 100.625000 0.00 0.00 0.00 281,750.00
Base 100.625000 0.00 0.00 0.00 281,750.00

19422AAB3 Total

700,000.000 Local 0.00 0.00 0.00 696,850.00
Base 0.00 0.00 0.00 696,850.00

20822DAC9 CONNOLLY LLC 1%   15 Jul 2018 02 Aug 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-200,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -201,000.00
Base 100.500000 0.00 0.00 0.00 -201,000.00

10 Sep 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-290,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -292,900.00
Base 101.000000 0.00 0.00 0.00 -292,900.00

02 Aug 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH11 Oct 2012

199,500.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 200,497.50
Base 100.500000 0.00 0.00 0.00 200,497.50

10 Sep 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH22 Oct 2012

289,275.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 292,167.75
Base 101.000000 0.00 0.00 0.00 292,167.75

20822DAC9 Total

-1,225.000 Local 0.00 0.00 0.00 -1,234.75
Base 0.00 0.00 0.00 -1,234.75

20903EAR6 CONSOLIDATED COMMUNICATIONS  I 1%   31 Dec 2018 29 Nov 2012 3 WELLS FARGO BANK USD/OTH13 Dec 2012

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

226373AF5 CRESTWOOD MIDSTREAM PART 7.75%   01 Apr 2019 08 Nov 2012 BANK OF AMERICA SECURITIES LLC USD/DTC14 Nov 2012

891,000.000 1.000000 NHFS Local 101.000000 8,247.94 0.00 0.00 899,910.00
Base 101.000000 8,247.94 0.00 0.00 899,910.00
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228227BC7 CROWN CASTLE INTL CORP 5.25%   15 Jan 2023 03 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/DTC15 Oct 2012

1,737,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,737,000.00
Base 100.000000 0.00 0.00 0.00 1,737,000.00

23188TAE2 CUSTOM BLDG PRODS INC 1%   14 Dec 2019 12 Dec 2012 BANK OF AMERICA USD/OTHOPEN

410,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 405,900.00
Base 99.000000 0.00 0.00 0.00 405,900.00

23857KAD3 DAVIDS BRIDAL INC 1%   11 Oct 2019 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

800,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 792,000.00
Base 99.000000 0.00 0.00 0.00 792,000.00

11 Oct 2012 BANK OF AMERICA USD/OTH

130,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 129,844.00
Base 99.880000 0.00 0.00 0.00 129,844.00

11 Oct 2012 BANK OF AMERICA USD/OTHCANCEL

-130,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 -129,844.00
Base 99.880000 0.00 0.00 0.00 -129,844.00

11 Oct 2012 61 BANK OF AMERICA USD/OTH19 Dec 2012

130,000.000 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 129,837.50
Base 99.875000 0.00 0.00 0.00 129,837.50

23857KAD3 Total

930,000.000 Local 0.00 0.00 0.00 921,837.50
Base 0.00 0.00 0.00 921,837.50

24736CAT1 DELTA AIR LINES INC 1%   18 Oct 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

24736CAT1 DELTA AIR LINES INC 1%   18 Oct 2018 16 Oct 2012 34 BARCLAYS BANK USD/OTH28 Nov 2012

900,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 891,000.00
Base 99.000000 0.00 0.00 0.00 891,000.00
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24736CAT1 Total

1,900,000.000 Local 0.00 0.00 0.00 1,881,000.00
Base 0.00 0.00 0.00 1,881,000.00

25470XAH8 DISH DBS CORP 4.625%   15 Jul 2017 09 Oct 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC15 Oct 2012

1,490,000.000 1.000000 NHFS Local 100.908557 27,373.58 0.00 0.00 1,503,537.50
Base 100.908557 27,373.58 0.00 0.00 1,503,537.50

25470XAK1 DISH DBS CORP 5%   15 Mar 2023 19 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC27 Dec 2012

391,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 391,000.00
Base 100.000000 0.00 0.00 0.00 391,000.00

262049AA7 DRILL RIGS HLDS INC 6.5%   01 Oct 2017 13 Dec 2012 SEAPORT GROUP SECURITIES, LLC USD/DTC18 Dec 2012

908,000.000 1.000000 NHFS Local 99.500000 14,427.11 0.00 0.00 903,460.00
Base 99.500000 14,427.11 0.00 0.00 903,460.00

26852BAG4 EIG INVS CORP 100%   09 Nov 2019 11 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

365,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 361,350.00
Base 99.000000 0.00 0.00 0.00 361,350.00

26878UAE7 EP ENERGY LLC 1%   24 May 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

16 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -990,000.00
Base 99.000000 0.00 0.00 0.00 -990,000.00

26878UAE7 EP ENERGY LLC 1%   24 May 2018 21 Aug 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,190,000.000 1.000000 NHHL Local 99.277300 0.00 0.00 0.00 1,181,399.87
Base 99.277300 0.00 0.00 0.00 1,181,399.87

31 Oct 2012 RESTRUCTURE NON CASH USD/OTH

320,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 319,200.00
Base 99.750000 0.00 0.00 0.00 319,200.00

31 Oct 2012 RESTRUCTURE NON CASH USD/OTHCANCEL
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-320,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 -319,200.00
Base 99.750000 0.00 0.00 0.00 -319,200.00

26878UAE7 EP ENERGY LLC 1%   24 May 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,000,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

26878UAE7 Total

2,190,000.000 Local 0.00 0.00 0.00 2,181,399.87
Base 0.00 0.00 0.00 2,181,399.87

26878UAF4 EP ENERGY LLC 1%   30 Apr 2019 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

250,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 249,375.00
Base 99.750000 0.00 0.00 0.00 249,375.00

26878UAF4 EP ENERGY LLC 1%   30 Apr 2019 31 Oct 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTH29 Nov 2012

320,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 319,200.00
Base 99.750000 0.00 0.00 0.00 319,200.00

26878UAF4 Total

570,000.000 Local 0.00 0.00 0.00 568,575.00
Base 0.00 0.00 0.00 568,575.00

29084UAC5 EMDEON INC 1%   02 Nov 2018 10 Oct 2012 STATE STREET BANK AND TRUST USD/OTH10 Oct 2012

1,072,669.690 1.000000 NHHL Local 100.035487 0.00 0.00 0.00 1,073,050.35
Base 100.035487 0.00 0.00 0.00 1,073,050.35

29084UAC5 EMDEON INC 1%   02 Nov 2018 10 Oct 2012 STATE STREET BANK AND TRUST USD/OTH10 Oct 2012

497,499.980 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 497,499.98
Base 100.000000 0.00 0.00 0.00 497,499.98

29084UAC5 Total

1,570,169.670 Local 0.00 0.00 0.00 1,570,550.33
Base 0.00 0.00 0.00 1,570,550.33

29255FAB3 ENCOMPASS DIGITAL MEDIA INC 1%   10 Aug 2017 01 Oct 2012 MACQUARIEEQUITIES ASIA LTD USD/OTH

78,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 77,220.00
Base 99.000000 0.00 0.00 0.00 77,220.00
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01 Oct 2012 MACQUARIEEQUITIES ASIA LTD USD/OTHCANCEL

-78,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -77,220.00
Base 99.000000 0.00 0.00 0.00 -77,220.00

01 Oct 2012 MACQUARIEEQUITIES ASIA LTD USD/OTH

78,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 77,220.00
Base 99.000000 0.00 0.00 0.00 77,220.00

01 Oct 2012 MACQUARIEEQUITIES ASIA LTD USD/OTHCANCEL

-78,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -77,220.00
Base 99.000000 0.00 0.00 0.00 -77,220.00

29255FAB3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

29255FAC1 ENCOMPASS DIGITAL MEDIA INC 1%   10 Aug 2017 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

77,805.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 77,026.95
Base 99.000000 0.00 0.00 0.00 77,026.95

29264DAJ0 ENDO PHARMACEUTICALS HLDGS INC 1%   17 Jun 2018 10 Oct 2012 STATE STREET BANK AND TRUST USD/OTH10 Oct 2012

229,357.140 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 229,357.14
Base 100.000000 0.00 0.00 0.00 229,357.14

30015FAD8 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 03 Oct 2012 STATE STREET BANK AND TRUST USD/BOS25 Oct 2012

1,000,000.000 1.000000 NHHM Local 99.810000 0.00 0.00 0.00 998,100.00
Base 99.810000 0.00 0.00 0.00 998,100.00

30015FAD8 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 02 Oct 2012 40 GOLDMAN SACHS USD/OTH19 Nov 2012

2,152,900.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,152,900.00
Base 100.000000 0.00 0.00 0.00 2,152,900.00

02 Oct 2012 40 GOLDMAN SACHS USD/OTH19 Nov 2012

175,000.000 1.000000 NHHL Local 99.810000 0.00 0.00 0.00 174,667.50
Base 99.810000 0.00 0.00 0.00 174,667.50

30015FAD8 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 03 Oct 2012 15 GOLDMAN SACHS + CO USD/BOS18 Oct 2012
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997,500.000 1.000000 NHHM Local 101.031499 0.00 0.00 0.00 1,007,789.21
Base 101.031499 0.00 0.00 0.00 1,007,789.21

30015FAD8 Total

4,325,400.000 Local 0.00 0.00 0.00 4,333,456.71
Base 0.00 0.00 0.00 4,333,456.71

30068HAC2 EXCELITAS TECHNOLOGIES CORP 0.01%   29 Nov 2016 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

1,288,007.980 1.000000 NHHL Local 98.914596 0.00 0.00 0.00 1,274,027.90
Base 98.914596 0.00 0.00 0.00 1,274,027.90

18 Sep 2012 RESTRUCTURE NON CASH USD/OTH

565,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 559,350.00
Base 99.000000 0.00 0.00 0.00 559,350.00

18 Sep 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-565,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -559,350.00
Base 99.000000 0.00 0.00 0.00 -559,350.00

18 Sep 2012 RESTRUCTURE NON CASH USD/OTH05 Dec 2012

563,564.980 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 557,929.33
Base 99.000000 0.00 0.00 0.00 557,929.33

30068HAC2 Total

1,851,572.960 Local 0.00 0.00 0.00 1,831,957.23
Base 0.00 0.00 0.00 1,831,957.23

30255FAD7 FPC HLDGS INC 1%   19 Nov 2019 16 Nov 2012 DEUTSCHE BANK AG USD/OTH21 Nov 2012

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

3128MBQ75 FED HM LN PC POOL G12978 5.5%   01 Dec 2022 09 Nov 2012 SOUTHWESTSECURITIES, INC. USD/FED27 Nov 2012

162,676.640 1.000000 NHID Local 109.187502 646.19 0.00 0.00 177,622.56
1,000,000.000 Base 109.187502 646.19 0.00 0.00 177,622.56

3134A4UM4 FREDDIE MAC 4.5%   15 Jan 2014 14 Dec 2012 PERSHING LLC USD/FED19 Dec 2012

5,000,000.000 1.000000 NHFI Local 104.622000 96,250.00 0.00 0.00 5,231,100.00
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Base 104.622000 96,250.00 0.00 0.00 5,231,100.00

3135G0BY8 FANNIE MAE 0.875%   28 Aug 2014 04 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED07 Dec 2012

2,000,000.000 1.000000 NHHW Local 101.058000 4,812.50 0.00 0.00 2,021,160.00
Base 101.058000 4,812.50 0.00 0.00 2,021,160.00

3135G0BY8 FANNIE MAE 0.875%   28 Aug 2014 04 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED

750,000.000 1.000000 NHFI Local 101.058000 1,804.69 0.00 0.00 757,935.00
Base 101.058000 1,804.69 0.00 0.00 757,935.00

04 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FEDCANCEL

-750,000.000 1.000000 NHFI Local 101.058000 -1,804.69 0.00 0.00 -757,935.00
Base 101.058000 -1,804.69 0.00 0.00 -757,935.00

04 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED

4,015,000.000 1.000000 NHFI Local 101.058000 1,804.69 0.00 0.00 4,057,478.70
Base 101.058000 1,804.69 0.00 0.00 4,057,478.70

04 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FEDCANCEL

-4,015,000.000 1.000000 NHFI Local 101.058000 -1,804.69 0.00 0.00 -4,057,478.70
Base 101.058000 -1,804.69 0.00 0.00 -4,057,478.70

04 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED07 Dec 2012

4,015,000.000 1.000000 NHFI Local 101.058000 9,661.09 0.00 0.00 4,057,478.70
Base 101.058000 9,661.09 0.00 0.00 4,057,478.70

3135G0BY8 Total

6,015,000.000 Local 14,473.59 0.00 0.00 6,078,638.70
Base 14,473.59 0.00 0.00 6,078,638.70

3135G0HV8 FANNIE MAE 1.2%   06 Mar 2017 02 Oct 2012 ROBERT W.BAIRD CO.INCORPORATE USD/FED04 Oct 2012

865,000.000 1.000000 NHID Local 101.070000 807.33 0.00 0.00 874,255.50
Base 101.070000 807.33 0.00 0.00 874,255.50

3135G0PP2 FANNIE MAE 1%   20 Sep 2017 30 Nov 2012 PERSHING LLC USD/FED04 Dec 2012

1,105,000.000 1.000000 NHID Local 100.285000 2,271.39 0.00 0.00 1,108,149.25
Base 100.285000 2,271.39 0.00 0.00 1,108,149.25
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313771AA5 FEDERAL HOME LOAN BK IL 5.625%   13 Jun 2016 19 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC21 Nov 2012

350,000.000 1.000000 NHID Local 116.790000 8,640.63 0.00 0.00 408,765.00
Base 116.790000 8,640.63 0.00 0.00 408,765.00

3137EACT4 FREDDIE MAC 2.5%   27 May 2016 19 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/FED22 Oct 2012

2,000,000.000 1.000000 NHFJ Local 106.866000 20,138.89 0.00 0.00 2,137,320.00
Base 106.866000 20,138.89 0.00 0.00 2,137,320.00

3137EACU1 FREDDIE MAC 1%   30 Jul 2014 04 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED

9,000,000.000 1.000000 NHHW Local 101.220000 31,750.00 0.00 0.00 9,109,800.00
Base 101.220000 31,750.00 0.00 0.00 9,109,800.00

04 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FEDCANCEL

-9,000,000.000 1.000000 NHHW Local 101.220000 -31,750.00 0.00 0.00 -9,109,800.00
Base 101.220000 -31,750.00 0.00 0.00 -9,109,800.00

3137EACU1 FREDDIE MAC 1%   30 Jul 2014 04 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FED

4,085,000.000 1.000000 NHFI Local 101.229000 9,913.06 0.00 0.00 4,135,204.65
Base 101.229000 9,913.06 0.00 0.00 4,135,204.65

04 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FEDCANCEL

-4,085,000.000 1.000000 NHFI Local 101.229000 -9,913.06 0.00 0.00 -4,135,204.65
Base 101.229000 -9,913.06 0.00 0.00 -4,135,204.65

3137EACU1 FREDDIE MAC 1%   30 Jul 2014 04 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED

11,000,000.000 1.000000 NHHW Local 101.220000 31,750.00 0.00 0.00 11,134,200.00
Base 101.220000 31,750.00 0.00 0.00 11,134,200.00

04 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FEDCANCEL

-11,000,000.000 1.000000 NHHW Local 101.220000 -31,750.00 0.00 0.00 -11,134,200.00
Base 101.220000 -31,750.00 0.00 0.00 -11,134,200.00

3137EACU1 FREDDIE MAC 1%   30 Jul 2014 04 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FED07 Dec 2012

4,085,000.000 1.000000 NHFI Local 101.229000 14,410.97 0.00 0.00 4,135,204.65
Base 101.229000 14,410.97 0.00 0.00 4,135,204.65

3137EACU1 FREDDIE MAC 1%   30 Jul 2014 04 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED07 Dec 2012
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11,000,000.000 1.000000 NHHW Local 101.220000 38,805.56 0.00 0.00 11,134,200.00
Base 101.220000 38,805.56 0.00 0.00 11,134,200.00

04 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FED07 Dec 2012

1,000,000.000 1.000000 NHHW Local 101.229000 3,527.78 0.00 0.00 1,012,290.00
Base 101.229000 3,527.78 0.00 0.00 1,012,290.00

3137EACU1 Total

16,085,000.000 Local 56,744.31 0.00 0.00 16,281,694.65
Base 56,744.31 0.00 0.00 16,281,694.65

3137EACV9 FREDDIE MAC 1%   27 Aug 2014 04 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FED07 Dec 2012

2,100,000.000 1.000000 NHFI Local 101.284000 5,833.33 0.00 0.00 2,126,964.00
Base 101.284000 5,833.33 0.00 0.00 2,126,964.00

3137EACV9 FREDDIE MAC 1%   27 Aug 2014 04 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FED07 Dec 2012

11,700,000.000 1.000000 NHHW Local 101.284000 32,500.00 0.00 0.00 11,850,228.00
Base 101.284000 32,500.00 0.00 0.00 11,850,228.00

3137EACV9 FREDDIE MAC 1%   27 Aug 2014 04 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FED

2,100,000.000 1.000000 NHFI Local 101.284000 5,208.33 0.00 0.00 2,126,964.00
Base 101.284000 5,208.33 0.00 0.00 2,126,964.00

04 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FEDCANCEL

-2,100,000.000 1.000000 NHFI Local 101.284000 -5,208.33 0.00 0.00 -2,126,964.00
Base 101.284000 -5,208.33 0.00 0.00 -2,126,964.00

3137EACV9 FREDDIE MAC 1%   27 Aug 2014 04 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FED

11,700,000.000 1.000000 NHHW Local 101.284000 13,888.89 0.00 0.00 11,850,228.00
Base 101.284000 13,888.89 0.00 0.00 11,850,228.00

04 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FEDCANCEL

-11,700,000.000 1.000000 NHHW Local 101.284000 -13,888.89 0.00 0.00 -11,850,228.00
Base 101.284000 -13,888.89 0.00 0.00 -11,850,228.00

3137EACV9 Total

13,800,000.000 Local 38,333.33 0.00 0.00 13,977,192.00
Base 38,333.33 0.00 0.00 13,977,192.00
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3138EKCB9 FNMA POOL AL2765 5.5%   01 May 2025 07 Dec 2012 CLARKE + CO USD/FED27 Dec 2012

891,249.020 1.000000 NHID Local 109.812501 3,540.24 0.00 0.00 978,702.84
920,000.000 Base 109.812501 3,540.24 0.00 0.00 978,702.84

32007UAF6 FIRST DATA CORP 1%   24 Sep 2014 02 Aug 2012 BANK OF AMERICA USD/OTHCANCEL

-133,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -130,340.00
Base 98.000000 0.00 0.00 0.00 -130,340.00

02 Sep 2012 BANK OF AMERICA USD/OTH

5,901.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,901.50
Base 100.000000 0.00 0.00 0.00 5,901.50

02 Sep 2012 BANK OF AMERICA USD/OTHCANCEL

-5,901.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,901.50
Base 100.000000 0.00 0.00 0.00 -5,901.50

02 Sep 2012 BANK OF AMERICA USD/OTH12 Oct 2012

5,901.500 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 5,783.47
Base 98.000000 0.00 0.00 0.00 5,783.47

32007UAF6 Total

-127,098.500 Local 0.00 0.00 0.00 -124,556.53
Base 0.00 0.00 0.00 -124,556.53

32007UAG4 FIRST DATA CORPORATION 1%   24 Sep 2014 01 Aug 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTHCANCEL

-35,000.000 1.000000 NHHL Local 97.750000 0.00 0.00 0.00 -34,212.50
Base 97.750000 0.00 0.00 0.00 -34,212.50

01 Aug 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTH11 Oct 2012

1,553.030 1.000000 NHHL Local 97.750204 0.00 0.00 0.00 1,518.09
Base 97.750204 0.00 0.00 0.00 1,518.09

32007UAG4 Total

-33,446.970 Local 0.00 0.00 0.00 -32,694.41
Base 0.00 0.00 0.00 -32,694.41

32007UBA6 FIRST DATA CORP 1%   24 Sep 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012
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320,000.000 1.000000 NHHL Local 98.250000 0.00 0.00 0.00 314,400.00
Base 98.250000 0.00 0.00 0.00 314,400.00

346091AZ4 FOREST OIL CORPORATION 7.25%   15 Jun 2019 10 Oct 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC15 Oct 2012

352,000.000 1.000000 NHFS Local 99.625000 8,506.67 0.00 0.00 350,680.00
Base 99.625000 8,506.67 0.00 0.00 350,680.00

13 Nov 2012 CALYON SECURITIES (USA) INC. USD/DTC16 Nov 2012

646,000.000 1.000000 NHFS Local 100.000000 19,644.68 0.00 0.00 646,000.00
Base 100.000000 19,644.68 0.00 0.00 646,000.00

20 Nov 2012 J.P. MORGAN SECURITIES LLC USD/DTC26 Nov 2012

379,000.000 1.000000 NHFS Local 99.500000 12,288.55 0.00 0.00 377,105.00
Base 99.500000 12,288.55 0.00 0.00 377,105.00

20 Nov 2012 CALYON SECURITIES (USA) INC. USD/DTC26 Nov 2012

200,000.000 1.000000 NHFS Local 99.500000 6,484.72 0.00 0.00 199,000.00
Base 99.500000 6,484.72 0.00 0.00 199,000.00

346091AZ4 Total

1,577,000.000 Local 46,924.62 0.00 0.00 1,572,785.00
Base 46,924.62 0.00 0.00 1,572,785.00

35164GAF9 FOXCO ACQUISITION SUB LLC 1%   14 Jul 2017 14 Sep 2012 2 DEUTSCHE BANK AG USD/OTH27 Sep 2012

1,000,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 995,000.00
Base 99.500000 0.00 0.00 0.00 995,000.00

14 Sep 2012 24 DEUTSCHE BANK AG USD/OTH19 Oct 2012

500,000.000 1.000000 NHHM Local 101.000000 0.00 0.00 0.00 505,000.00
Base 101.000000 0.00 0.00 0.00 505,000.00

35164GAF9 Total

1,500,000.000 Local 0.00 0.00 0.00 1,500,000.00
Base 0.00 0.00 0.00 1,500,000.00

36250MAB8 GWF ENERGY HLDGS LLC 1%   11 Dec 2018 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

1,250,000.000 1.000000 NHHM Local 97.500000 0.00 0.00 0.00 1,218,750.00
Base 97.500000 0.00 0.00 0.00 1,218,750.00
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36933KAC5 GENERAL CHEM CORP 1%   06 Oct 2015 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,776,639.990 1.000000 NHHM Local 98.997551 0.00 0.00 0.00 1,758,830.09
Base 98.997551 0.00 0.00 0.00 1,758,830.09

37148FAB7 GENERIC DRUG HLDGS INC 100%   04 Oct 2019 04 Oct 2012 66 MORGAN STANLEY CO INCORPORATED USD/OTH17 Dec 2012

485,474.310 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 480,619.57
Base 99.000000 0.00 0.00 0.00 480,619.57

37148FAD3 GENERIC DRUG HLDGS INC 1%   04 Oct 2019 04 Oct 2012 99 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

72,821.150 1.000000 NHHL Local 99.000002 0.00 0.00 0.00 72,092.94
Base 99.000002 0.00 0.00 0.00 72,092.94

37427UAF7 GETTY IMAGES INC 1%   18 Oct 2019 03 Oct 2012 56 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

1,120,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,108,800.00
Base 99.000000 0.00 0.00 0.00 1,108,800.00

37427UAF7 GETTY IMAGES INC 1%   18 Oct 2019 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

1,500,000.000 1.000000 NHHM Local 99.800000 0.00 0.00 0.00 1,497,000.00
Base 99.800000 0.00 0.00 0.00 1,497,000.00

37427UAF7 GETTY IMAGES INC 1%   18 Oct 2019 03 Oct 2012 62 BANK OF AMERICA USD/OTH13 Dec 2012

334,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 334,835.00
Base 100.250000 0.00 0.00 0.00 334,835.00

09 Oct 2012 66 BANK OF AMERICA USD/OTH17 Dec 2012

90,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 90,225.00
Base 100.250000 0.00 0.00 0.00 90,225.00

37427UAF7 Total

3,044,000.000 Local 0.00 0.00 0.00 3,030,860.00
Base 0.00 0.00 0.00 3,030,860.00

38017BAB2 GO DADDY OPER CO LLC 1%   16 Dec 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,089,641.440 1.000000 NHHL Local 96.713405 0.00 0.00 0.00 1,053,829.34
Base 96.713405 0.00 0.00 0.00 1,053,829.34
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38141GEE0 GOLDMAN SACHS GROUP INC 5.35%   15 Jan 2016 19 Oct 2012 FTN FINANCIAL SECURITIES USD/DTC24 Oct 2012

2,000,000.000 1.000000 NHFJ Local 111.235000 29,425.00 0.00 0.00 2,224,700.00
Base 111.235000 29,425.00 0.00 0.00 2,224,700.00

38141GGQ1 GOLDMAN SACHS GROUP INC 5.25%   27 Jul 2021 24 Oct 2012 LOOP CAPITAL MARKETS LLC USD/DTC29 Oct 2012

3,000,000.000 1.000000 NHFJ Local 112.159000 40,250.00 0.00 0.00 3,364,770.00
Base 112.159000 40,250.00 0.00 0.00 3,364,770.00

389376AQ7 GRAY TELEVISION INC 1%   14 Oct 2019 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

404121AG0 HCA INC 5.875%   01 May 2023 16 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/DTC23 Oct 2012

3,967,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,967,000.00
Base 100.000000 0.00 0.00 0.00 3,967,000.00

421933AL6 HEALTH MANAGEMENT ASSOC 7.375%   15 Jan 2020 28 Sep 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC04 Oct 2012

3,000,000.000 1.000000 NHFS Local 108.333333 44,864.58 0.00 0.00 3,250,000.00
Base 108.333333 44,864.58 0.00 0.00 3,250,000.00

42804VAL5 HERTZ CORP 1%   11 Mar 2018 03 Oct 2012 48 DEUTSCHE BANK SECURITIES INC USD/OTH28 Nov 2012

670,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 666,650.00
Base 99.500000 0.00 0.00 0.00 666,650.00

42804VAM3 HERTZ CORP 1%   11 Mar 2018 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

2,000,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,990,000.00
Base 99.500000 0.00 0.00 0.00 1,990,000.00

431318AL8 HILCORP ENERGY I/HILCORP 7.625%   15 Apr 2021 29 Nov 2012 WELLS FARGO SECURITIES, LLC USD/DTC04 Dec 2012

1,000,000.000 1.000000 NHFS Local 108.750000 10,378.47 0.00 0.00 1,087,500.00
Base 108.750000 10,378.47 0.00 0.00 1,087,500.00

44958AAC1 IG INVTS HLDGS LLC 1%   31 Oct 2019 01 Nov 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

152,000.000 1.000000 NHHL Local 107.078947 0.00 0.00 0.00 162,760.00
Base 107.078947 0.00 0.00 0.00 162,760.00
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01 Nov 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-152,000.000 1.000000 NHHL Local 107.078947 0.00 0.00 0.00 -162,760.00
Base 107.078947 0.00 0.00 0.00 -162,760.00

26 Oct 2012 28 CREDIT SUISSE FIRST BOSTON USD/OTH28 Nov 2012

1,380,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,366,200.00
Base 99.000000 0.00 0.00 0.00 1,366,200.00

01 Nov 2012 45 CREDIT SUISSE FIRST BOSTON USD/OTH21 Dec 2012

152,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 152,760.00
Base 100.500000 0.00 0.00 0.00 152,760.00

44958AAC1 Total

1,532,000.000 Local 0.00 0.00 0.00 1,518,960.00
Base 0.00 0.00 0.00 1,518,960.00

44969CAJ9 IMS HEALTH INC 1%   26 Aug 2017 16 Oct 2012 89 BANK OF AMERICA USD/OTHOPEN

340,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 339,150.00
Base 99.750000 0.00 0.00 0.00 339,150.00

45172YAD4 IKARIA ACQUISITION INC 1%   25 Sep 2017 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

718,200.000 1.000000 NHHL Local 100.523391 0.00 0.00 0.00 721,959.00
Base 100.523391 0.00 0.00 0.00 721,959.00

45778LAE8 INSIGHT PHARMACEUTICALS LLC 1%   25 Aug 2016 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

45824TAC9 INTELSAT JACKSON HLDG 7.25%   15 Oct 2020 15 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/DTC18 Oct 2012

729,000.000 1.000000 NHFS Local 107.750000 440.44 0.00 0.00 785,497.50
Base 107.750000 440.44 0.00 0.00 785,497.50

46263HAC1 IPREO HLDGS LLC 1%   05 Aug 2017 25 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

722,125.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 722,125.00
Base 100.000000 0.00 0.00 0.00 722,125.00

25 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL
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-722,125.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -722,125.00
Base 100.000000 0.00 0.00 0.00 -722,125.00

25 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

722,125.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 722,125.31
Base 100.000000 0.00 0.00 0.00 722,125.31

25 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-722,125.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -722,125.31
Base 100.000000 0.00 0.00 0.00 -722,125.31

46263HAC1 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

46263HAE7 IPREO HLDGS LLC 1%   05 Aug 2017 29 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH29 Nov 2012

722,125.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 722,125.31
Base 100.000000 0.00 0.00 0.00 722,125.31

46263HAF4 IPREO HLDGS LLC 1%   05 Aug 2017 25 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH29 Nov 2012

469,285.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 469,285.27
Base 100.000000 0.00 0.00 0.00 469,285.27

49460YAR6 KINETIC CONCEPTS INC 1%   04 May 2018 07 Nov 2012 54 RESTRUCTURE NON CASH USD/OTH31 Dec 2012

1,597,925.000 1.000000 NHHL Local 97.321269 0.00 0.00 0.00 1,555,120.90
Base 97.321269 0.00 0.00 0.00 1,555,120.90

514666AJ5 LAND O LAKES INC 6%   15 Nov 2022 07 Nov 2012 BANK OF AMERICA SECURITIES LLC USD/DTC13 Nov 2012

2,032,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,032,000.00
Base 100.000000 0.00 0.00 0.00 2,032,000.00

52078DAC3 LAWSON SOFTWARE INC 1%   05 Apr 2018 09 May 2012 STATE STREET BANK AND TRUST USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -742,500.00
Base 99.000000 0.00 0.00 0.00 -742,500.00

28 Sep 2012 STATE STREET BANK AND TRUST USD/OTH

748,125.000 1.000000 NHHM Local 98.997493 0.00 0.00 0.00 740,625.00
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Base 98.997493 0.00 0.00 0.00 740,625.00

52078DAC3 Total

-1,875.000 Local 0.00 0.00 0.00 -1,875.00
Base 0.00 0.00 0.00 -1,875.00

52078DAF6 LAWSON SOFTWARE INC 5.25%   05 Apr 2018 21 Sep 2012 1 BANK OF AMERICA USD/OTH28 Sep 2012

250,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 248,750.00
Base 99.500000 0.00 0.00 0.00 248,750.00

30 Mar 2012 178 BANK OF AMERICA USD/OTH04 Oct 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

52078DAF6 Total

1,000,000.000 Local 0.00 0.00 0.00 991,250.00
Base 0.00 0.00 0.00 991,250.00

52729KAF3 LEVEL 3 FINANCING INC 1%   01 Aug 2019 02 Aug 2012 BANK OF AMERICA USD/OTHCANCEL

-730,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -722,700.00
Base 99.000000 0.00 0.00 0.00 -722,700.00

28 Sep 2012 BANK OF AMERICA USD/OTHCANCEL

-940,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -940,000.00
Base 100.000000 0.00 0.00 0.00 -940,000.00

02 Aug 2012 BANK OF AMERICA USD/OTH14 Aug 2012

730,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 722,700.00
Base 99.000000 0.00 0.00 0.00 722,700.00

52729KAF3 Total

-940,000.000 Local 0.00 0.00 0.00 -940,000.00
Base 0.00 0.00 0.00 -940,000.00

52729KAH9 LEVEL 3 FINANCING INC 1%   01 Aug 2019 28 Sep 2012 STATE STREET BANK AND TRUST USD/BOS25 Oct 2012

250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00
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52729KAH9 LEVEL 3 FINANCING INC 1%   01 Aug 2019 12 Sep 2012 76 BANK OF AMERICA USD/OTH31 Dec 2012

940,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 940,000.00
Base 100.000000 0.00 0.00 0.00 940,000.00

52729KAH9 Total

1,190,000.000 Local 0.00 0.00 0.00 1,190,000.00
Base 0.00 0.00 0.00 1,190,000.00

52989LAH2 LIBBEY GLASS INC 6.875%   15 May 2020 07 Dec 2012 EXCHANGE OFFER (NON CASH) USD/DTC07 Dec 2012

2,328,000.000 1.000000 NHFS Local 101.176546 9,780.83 0.00 0.00 2,355,390.00
Base 101.176546 9,780.83 0.00 0.00 2,355,390.00

532778AL1 LIN TELEVISION CORP 1%   21 Dec 2018 19 Dec 2012 JP MORGANCHASE BANK USD/OTH

250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00

19 Dec 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -250,000.00
Base 100.000000 0.00 0.00 0.00 -250,000.00

19 Dec 2012 JP MORGANCHASE BANK USD/OTH

255,625.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 255,625.00
Base 100.000000 0.00 0.00 0.00 255,625.00

19 Dec 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-255,625.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -255,625.00
Base 100.000000 0.00 0.00 0.00 -255,625.00

19 Dec 2012 12 JP MORGANCHASE BANK USD/OTHOPEN

254,981.110 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 254,981.11
Base 100.000000 0.00 0.00 0.00 254,981.11

532778AL1 Total

254,981.110 Local 0.00 0.00 0.00 254,981.11
Base 0.00 0.00 0.00 254,981.11

55301HAN2 MGM MIRAGE 1%   20 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012
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1,500,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.00
Base 99.500000 0.00 0.00 0.00 1,492,500.00

55301HAN2 MGM MIRAGE 1%   20 Dec 2019 13 Dec 2012 5 BANK OF AMERICA USD/OTHOPEN

760,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 756,200.00
Base 99.500000 0.00 0.00 0.00 756,200.00

55301HAN2 Total

2,260,000.000 Local 0.00 0.00 0.00 2,248,700.00
Base 0.00 0.00 0.00 2,248,700.00

55377GAB9 MTL PUBLISHING LLC 1%   29 Jun 2018 23 Oct 2012 UBS AG USD/OTH

230,000.000 1.000000 NHHL Local 101.630000 0.00 0.00 0.00 233,749.00
Base 101.630000 0.00 0.00 0.00 233,749.00

23 Oct 2012 UBS AG USD/OTHCANCEL

-230,000.000 1.000000 NHHL Local 101.630000 0.00 0.00 0.00 -233,749.00
Base 101.630000 0.00 0.00 0.00 -233,749.00

23 Oct 2012 UBS AG USD/OTH06 Dec 2012

230,000.000 1.000000 NHHL Local 101.625000 0.00 0.00 0.00 233,737.50
Base 101.625000 0.00 0.00 0.00 233,737.50

55377GAB9 Total

230,000.000 Local 0.00 0.00 0.00 233,737.50
Base 0.00 0.00 0.00 233,737.50

59116LAG5 METALDYNE LLC 1%   04 Dec 2018 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

59116LAG5 METALDYNE LLC 1%   04 Dec 2018 04 Dec 2012 BANK OF AMERICA USD/OTHOPEN

270,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 268,650.00
Base 99.500000 0.00 0.00 0.00 268,650.00

59116LAG5 Total

1,020,000.000 Local 0.00 0.00 0.00 1,014,900.00
Base 0.00 0.00 0.00 1,014,900.00
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6174824M3 MORGAN STANLEY 4.875%   01 Nov 2022 18 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/DTC23 Oct 2012

1,900,000.000 1.000000 NHFJ Local 99.646000 0.00 0.00 0.00 1,893,274.00
Base 99.646000 0.00 0.00 0.00 1,893,274.00

19 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/DTC24 Oct 2012

3,100,000.000 1.000000 NHFJ Local 100.621000 419.79 0.00 0.00 3,119,251.00
Base 100.621000 419.79 0.00 0.00 3,119,251.00

6174824M3 Total

5,000,000.000 Local 419.79 0.00 0.00 5,012,525.00
Base 419.79 0.00 0.00 5,012,525.00

640217AF2 NEIMAN MARCUS GROUP INC 1%   16 May 2018 30 Nov 2012 14 CREDIT SUISSE FIRST BOSTON USD/OTH19 Dec 2012

1,620,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 1,611,900.00
Base 99.500000 0.00 0.00 0.00 1,611,900.00

651714AU1 NEWPAGE CORP 1%   16 Nov 2018 16 Nov 2012 GOLDMAN SACHS + CO USD/OTHOPEN

1,500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 1,470,000.00
Base 98.000000 0.00 0.00 0.00 1,470,000.00

67105DAG9 OSI RESTAURANT PARTNERS LLC 1%   26 Oct 2019 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

68835EAF4 OSMOSE HLDGS INC 1%   26 Nov 2018 20 Nov 2012 3 CREDIT SUISSE FIRST BOSTON USD/OTH03 Dec 2012

887,300.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 878,427.00
Base 99.000000 0.00 0.00 0.00 878,427.00

69353FAG9 PQ CORP 1%   08 May 2017 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

750,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 744,375.00
Base 99.250000 0.00 0.00 0.00 744,375.00

69368HAC7 PVH CORP 1%   19 Dec 2019 19 Dec 2012 12 BARCLAYS BANK USD/OTHOPEN

1,500,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.00
Base 99.500000 0.00 0.00 0.00 1,492,500.00
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694184AA0 PACIFIC DRILLING V LTD 7.25%   01 Dec 2017 16 Nov 2012 GOLDMAN SACHS + CO USD/DTC28 Nov 2012

3,958,000.000 1.000000 NHFS Local 99.483000 0.00 0.00 0.00 3,937,537.14
Base 99.483000 0.00 0.00 0.00 3,937,537.14

69834EAB2 PANDA SHERMAN PWR LLC 1%   13 Sep 2018 12 Sep 2012 19 GOLDMAN SACHS USD/OTH10 Oct 2012

670,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 659,950.00
Base 98.500000 0.00 0.00 0.00 659,950.00

69888DAF0 PAR PHARMACEUTICAL COS INC 1%   28 Sep 2019 18 Sep 2012 BANK OF AMERICA USD/OTH27 Sep 2012

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

19 Sep 2012 14 BANK OF AMERICA USD/OTH12 Oct 2012

1,000,000.000 1.000000 NHHM Local 100.375000 0.00 0.00 0.00 1,003,750.00
Base 100.375000 0.00 0.00 0.00 1,003,750.00

69888DAF0 Total

2,000,000.000 Local 0.00 0.00 0.00 1,993,750.00
Base 0.00 0.00 0.00 1,993,750.00

704549AK0 PEABODY ENERGY CORP 6%   15 Nov 2018 23 Oct 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC29 Oct 2012

3,936,000.000 1.000000 NHFS Local 100.257209 103,648.00 0.00 0.00 3,946,123.75
Base 100.257209 103,648.00 0.00 0.00 3,946,123.75

70757DAJ8 PENN NATL GAMING INC 1%   14 Jul 2018 22 Oct 2012 8 BANK OF AMERICA USD/OTH08 Nov 2012

250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00

71326PAD4 PEP BOYS  MANNY MOE + JACK 1%   11 Oct 2018 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

1,125,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 1,122,187.50
Base 99.750000 0.00 0.00 0.00 1,122,187.50

726505AP5 PLAINS EXPLORATION + PRO 6.875%   15 Feb 2023 23 Oct 2012 J.P. MORGAN SECURITIES LLC USD/DTC26 Oct 2012

2,776,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,776,000.00
Base 100.000000 0.00 0.00 0.00 2,776,000.00
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743665AH4 PROTECTION ONE INC 1%   04 Jun 2016 19 Dec 2012 JP MORGANCHASE BANK USD/OTH

250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00

19 Dec 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -250,000.00
Base 100.000000 0.00 0.00 0.00 -250,000.00

19 Dec 2012 JP MORGANCHASE BANK USD/OTH

249,341.660 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 249,341.66
Base 100.000000 0.00 0.00 0.00 249,341.66

19 Dec 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-249,341.660 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -249,341.66
Base 100.000000 0.00 0.00 0.00 -249,341.66

19 Dec 2012 9 JP MORGANCHASE BANK USD/OTHOPEN

249,372.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 249,372.00
Base 100.000000 0.00 0.00 0.00 249,372.00

743665AH4 Total

249,372.000 Local 0.00 0.00 0.00 249,372.00
Base 0.00 0.00 0.00 249,372.00

74735HAC3 QS0001 CORP 0.01%   09 Nov 2018 05 Nov 2012 5 THE ROYALBANK OF CANADA EUROPE USD/OTH20 Nov 2012

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

74819RAN6 QUEBECOR MEDIA INC 5.75%   15 Jan 2023 03 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/DTC11 Oct 2012

2,286,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,286,000.00
Base 100.000000 0.00 0.00 0.00 2,286,000.00

74954MAC6 RFC BORROWER LLC 100%   18 Nov 2013 31 Oct 2012 SHARE ADJUSTMENT USD/OTH

672.500 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

31 Oct 2012 SHARE ADJUSTMENT USD/OTHCANCEL
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-672.500 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

74954MAC6 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

74966UAE0 RPI FIN TR 1%   09 May 2018 04 Oct 2012 14 DATEK PLANNING CO USD/BOS18 Oct 2012

1,667,887.280 1.000000 NHHM Local 100.395999 0.00 0.00 0.00 1,674,492.11
Base 100.395999 0.00 0.00 0.00 1,674,492.11

75049EAF1 RADNET MGMT INC 0.01%   10 Oct 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

76168JAH9 REXNORD LLC 0.01%   01 Apr 2018 04 Oct 2012 7 CREDIT SUISSE FIRST BOSTON USD/OTH18 Oct 2012

1,440,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,440,000.00
Base 100.000000 0.00 0.00 0.00 1,440,000.00

76173FAM9 REYNOLDS GROUP HLDGS INC 1%   20 Sep 2018 21 Sep 2012 14 CREDIT SUISSE FIRST BOSTON USD/OTH16 Oct 2012

750,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 750,000.00
Base 100.000000 0.00 0.00 0.00 750,000.00

76173FAM9 REYNOLDS GROUP HLDGS INC 1%   20 Sep 2018 21 Sep 2012 STATE STREET BANK AND TRUST USD/BOS24 Oct 2012

1,320,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,320,000.00
Base 100.000000 0.00 0.00 0.00 1,320,000.00

21 Sep 2012 27 CREDIT SUISSE FIRST BOSTON USD/OTH20 Nov 2012

130,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 130,650.00
Base 100.500000 0.00 0.00 0.00 130,650.00

76173FAM9 Total

2,200,000.000 Local 0.00 0.00 0.00 2,200,650.00
Base 0.00 0.00 0.00 2,200,650.00

76857MAB1 RIVERBED TECHNOLOGY INC 1%   18 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
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Base 99.500000 0.00 0.00 0.00 746,250.00

780153AU6 ROYAL CARIBBEAN CRUISES 5.25%   15 Nov 2022 02 Nov 2012 J.P. MORGAN SECURITIES LLC USD/DTC07 Nov 2012

933,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 933,000.00
Base 100.000000 0.00 0.00 0.00 933,000.00

78460HAF8 SNL FINL LC 1%   23 Oct 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

785583AF2 SABINE PASS LNG LP 7.5%   30 Nov 2016 13 Dec 2012 LOOP CAPITAL MARKETS LLC USD/DTC18 Dec 2012

500,000.000 1.000000 NHFS Local 111.000000 1,875.00 0.00 0.00 555,000.00
Base 111.000000 1,875.00 0.00 0.00 555,000.00

785583AJ4 SABINE PASS LNG LP 6.5%   01 Nov 2020 01 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC16 Oct 2012

1,887,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,887,000.00
Base 100.000000 0.00 0.00 0.00 1,887,000.00

17 Oct 2012 JEFFERIES+ CO. - BOND DIVISION USD/DTC

212,000.000 1.000000 NHFS Local 102.500000 229.67 0.00 0.00 217,300.00
Base 102.500000 229.67 0.00 0.00 217,300.00

17 Oct 2012 JEFFERIES+ CO. - BOND DIVISION USD/DTCCANCEL

-212,000.000 1.000000 NHFS Local 102.500000 -229.67 0.00 0.00 -217,300.00
Base 102.500000 -229.67 0.00 0.00 -217,300.00

17 Oct 2012 JEFFERIES+ COMPANY INC USD/DTC22 Oct 2012

212,000.000 1.000000 NHFS Local 102.500000 229.67 0.00 0.00 217,300.00
Base 102.500000 229.67 0.00 0.00 217,300.00

01 Nov 2012 JEFFERIES+ COMPANY INC USD/DTC06 Nov 2012

84,000.000 1.000000 NHFS Local 102.500000 303.33 0.00 0.00 86,100.00
Base 102.500000 303.33 0.00 0.00 86,100.00

14 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC19 Nov 2012

916,000.000 1.000000 NHFS Local 100.500000 5,457.83 0.00 0.00 920,580.00
Base 100.500000 5,457.83 0.00 0.00 920,580.00
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785583AJ4 Total

3,099,000.000 Local 5,990.83 0.00 0.00 3,110,980.00
Base 5,990.83 0.00 0.00 3,110,980.00

78667AAB3 SAGE PRODS HLDGS III LLC 1%   13 Dec 2019 13 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

440,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 435,600.00
Base 99.000000 0.00 0.00 0.00 435,600.00

78667AAB3 SAGE PRODS HLDGS III LLC 1%   13 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

78667AAB3 SAGE PRODS HLDGS III LLC 1%   13 Dec 2019 14 Dec 2012 STATE STREET BANK AND TRUST USD/OTH

291,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 293,910.00
Base 101.000000 0.00 0.00 0.00 293,910.00

14 Dec 2012 STATE STREET BANK AND TRUST USD/OTHCANCEL

-291,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -293,910.00
Base 101.000000 0.00 0.00 0.00 -293,910.00

14 Dec 2012 12 BARCLAYS BANK USD/OTHOPEN

291,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 293,910.00
Base 101.000000 0.00 0.00 0.00 293,910.00

13 Dec 2012 1 BARCLAYS BANK USD/OTHOPEN

194,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 195,455.00
Base 100.750000 0.00 0.00 0.00 195,455.00

78667AAB3 Total

1,675,000.000 Local 0.00 0.00 0.00 1,667,465.00
Base 0.00 0.00 0.00 1,667,465.00

78667AAD9 SAGE PRODS HLDGS III LLC 1%   13 Jun 2020 13 Dec 2012 BARCLAYS BANK USD/OTHOPEN

100,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 98,500.00
Base 98.500000 0.00 0.00 0.00 98,500.00

80007PAT6 SANDRIDGE ENERGY INC 7.5%   15 Feb 2023 08 Nov 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC14 Nov 2012
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377,000.000 1.000000 NHFS Local 99.500000 6,126.25 0.00 0.00 375,115.00
Base 99.500000 6,126.25 0.00 0.00 375,115.00

81180WAD3 SEAGATE HDD CAYMAN 6.875%   01 May 2020 01 Nov 2012 BANK OF AMERICA SECURITIES LLC USD/DTC06 Nov 2012

1,870,000.000 1.000000 NHFS Local 104.500000 1,785.59 0.00 0.00 1,954,150.00
Base 104.500000 1,785.59 0.00 0.00 1,954,150.00

02 Nov 2012 BANK OF AMERICA SECURITIES LLC USD/DTC07 Nov 2012

740,000.000 1.000000 NHFS Local 104.500000 847.92 0.00 0.00 773,300.00
Base 104.500000 847.92 0.00 0.00 773,300.00

07 Nov 2012 BANK OF AMERICA SECURITIES LLC USD/DTC13 Nov 2012

963,000.000 1.000000 NHFS Local 104.500000 2,206.88 0.00 0.00 1,006,335.00
Base 104.500000 2,206.88 0.00 0.00 1,006,335.00

81180WAD3 Total

3,573,000.000 Local 4,840.39 0.00 0.00 3,733,785.00
Base 4,840.39 0.00 0.00 3,733,785.00

81211LAP3 SEALED AIR CORP 1%   03 Oct 2018 14 Nov 2012 CITIBANK ADR USD/OTH21 Nov 2012

1,500,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 1,496,250.00
Base 99.750000 0.00 0.00 0.00 1,496,250.00

81732LAC2 SEQUA CORP 1%   03 Dec 2014 10 Oct 2012 97 LEHMAN BROTHERS USD/OTHOPEN

170,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 169,796.00
Base 99.880000 0.00 0.00 0.00 169,796.00

82773WAB8 SILVER II US HLDGS LLC 0.01%   13 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

2,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,980,000.00
Base 99.000000 0.00 0.00 0.00 1,980,000.00

82773WAB8 SILVER II US HLDGS LLC 0.01%   13 Dec 2019 05 Dec 2012 8 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

112,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 113,120.00
Base 101.000000 0.00 0.00 0.00 113,120.00

06 Dec 2012 12 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

280,000.000 1.000000 NHHL Local 101.130000 0.00 0.00 0.00 283,164.00
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Base 101.130000 0.00 0.00 0.00 283,164.00

05 Dec 2012 5 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

430,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 425,700.00
Base 99.000000 0.00 0.00 0.00 425,700.00

82773WAB8 Total

2,822,000.000 Local 0.00 0.00 0.00 2,801,984.00
Base 0.00 0.00 0.00 2,801,984.00

83001QAH0 SIX3 SYS INC 1%   04 Oct 2019 28 Sep 2012 40 GOLDMAN SACHS USD/OTH21 Nov 2012

950,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 940,500.00
Base 99.000000 0.00 0.00 0.00 940,500.00

03 Oct 2012 61 GOLDMAN SACHS USD/OTH12 Dec 2012

95,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 95,712.50
Base 100.750000 0.00 0.00 0.00 95,712.50

83001QAH0 Total

1,045,000.000 Local 0.00 0.00 0.00 1,036,212.50
Base 0.00 0.00 0.00 1,036,212.50

84302UAB8 SOUTHERN GRAPHICS INC 1%   11 Oct 2019 11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/BOS

18,375.000 1.000000 NHHL Local 100.500027 0.00 0.00 0.00 18,466.88
Base 100.500027 0.00 0.00 0.00 18,466.88

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/BOSCANCEL

-18,375.000 1.000000 NHHL Local 100.500027 0.00 0.00 0.00 -18,466.88
Base 100.500027 0.00 0.00 0.00 -18,466.88

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/BOS

9,625.000 1.000000 NHHL Local 100.249974 0.00 0.00 0.00 9,649.06
Base 100.249974 0.00 0.00 0.00 9,649.06

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/BOSCANCEL

-9,625.000 1.000000 NHHL Local 100.249974 0.00 0.00 0.00 -9,649.06
Base 100.249974 0.00 0.00 0.00 -9,649.06
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11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/BOS

36,750.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 36,566.25
Base 99.500000 0.00 0.00 0.00 36,566.25

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/BOSCANCEL

-36,750.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -36,566.25
Base 99.500000 0.00 0.00 0.00 -36,566.25

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/BOS

12,833.000 1.000000 NHHL Local 100.380035 0.00 0.00 0.00 12,881.77
Base 100.380035 0.00 0.00 0.00 12,881.77

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/BOSCANCEL

-12,833.000 1.000000 NHHL Local 100.380035 0.00 0.00 0.00 -12,881.77
Base 100.380035 0.00 0.00 0.00 -12,881.77

84302UAB8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

84302UAD4 SOUTHERN GRAPHICS INC 1%   17 Oct 2019 11 Oct 2012 46 CREDIT SUISSE FIRST BOSTON USD/OTH03 Dec 2012

110,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 110,275.00
Base 100.250000 0.00 0.00 0.00 110,275.00

11 Oct 2012 46 CREDIT SUISSE FIRST BOSTON USD/OTH03 Dec 2012

210,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 211,050.00
Base 100.500000 0.00 0.00 0.00 211,050.00

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH21 Nov 2012

420,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 417,900.00
Base 99.500000 0.00 0.00 0.00 417,900.00

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH11 Dec 2012

146,666.000 1.000000 NHHL Local 100.375001 0.00 0.00 0.00 147,216.00
Base 100.375001 0.00 0.00 0.00 147,216.00

06 Dec 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

146,666.000 1.000000 NHHL Local 100.375001 0.00 0.00 0.00 147,216.00
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Base 100.375001 0.00 0.00 0.00 147,216.00

06 Dec 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-146,666.000 1.000000 NHHL Local 100.375001 0.00 0.00 0.00 -147,216.00
Base 100.375001 0.00 0.00 0.00 -147,216.00

06 Dec 2012 37 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

157,611.000 1.000000 NHHL Local 100.375001 0.00 0.00 0.00 158,202.04
Base 100.375001 0.00 0.00 0.00 158,202.04

84302UAD4 Total

1,044,277.000 Local 0.00 0.00 0.00 1,044,643.04
Base 0.00 0.00 0.00 1,044,643.04

84649MAB8 SPANSION INC 1%   13 Dec 2018 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

1,994,871.790 1.000000 NHHM Local 99.499999 0.00 0.00 0.00 1,984,897.43
Base 99.499999 0.00 0.00 0.00 1,984,897.43

84762NAT8 SPECTRUM BRANDS INC 0%   17 Dec 2019 06 Nov 2012 33 DEUTSCHE BANK AG USD/OTH19 Dec 2012

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

852061AS9 SPRINT NEXTEL CORP 6%   15 Nov 2022 08 Nov 2012 BANK OF AMERICA SECURITIES LLC USD/DTC14 Nov 2012

780,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 780,000.00
Base 100.000000 0.00 0.00 0.00 780,000.00

864486AE5 SUBURBAN PROPANE PARTNRS 7.5%   01 Oct 2018 13 Dec 2012 EXCHANGE OFFER (NON CASH) USD/DTC13 Dec 2012

1,374,000.000 1.000000 NHFS Local 106.250000 20,610.00 0.00 0.00 1,459,875.00
Base 106.250000 20,610.00 0.00 0.00 1,459,875.00

87469RAC5 TALLGRASS OPERATIONS LLC 1%   25 Oct 2017 25 Oct 2012 46 BARCLAYS BANK USD/OTH17 Dec 2012

320,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 316,800.00
Base 99.000000 0.00 0.00 0.00 316,800.00

87469RAD3 TALLGRASS OPERATIONS LLC 0.01%   25 Oct 2018 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00
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87469RAD3 TALLGRASS OPERATIONS LLC 0.01%   25 Oct 2018 25 Oct 2012 82 BARCLAYS BANK USD/OTHOPEN

250,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 250,625.00
Base 100.250000 0.00 0.00 0.00 250,625.00

25 Oct 2012 46 BARCLAYS BANK USD/OTH17 Dec 2012

1,000,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

87469RAD3 Total

2,000,000.000 Local 0.00 0.00 0.00 1,983,125.00
Base 0.00 0.00 0.00 1,983,125.00

87583HAC8 TANK INTERMEDIATE HLDG CORP 0% 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

1,962,698.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,962,698.13
Base 100.000000 0.00 0.00 0.00 1,962,698.13

89388XAC6 TRANSTAR HLDG CO 0.01%   09 Oct 2018 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

718,200.000 1.000000 NHHL Local 100.520832 0.00 0.00 0.00 721,940.62
Base 100.520832 0.00 0.00 0.00 721,940.62

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-718,200.000 1.000000 NHHL Local 100.520832 0.00 0.00 0.00 -721,940.62
Base 100.520832 0.00 0.00 0.00 -721,940.62

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

890,000.000 1.000000 NHHL Local 99.294943 0.00 0.00 0.00 883,725.00
Base 99.294943 0.00 0.00 0.00 883,725.00

89388XAC6 Total

890,000.000 Local 0.00 0.00 0.00 883,725.00
Base 0.00 0.00 0.00 883,725.00

89688EAH4 TRIZETTO GROUP INC 1%   28 Mar 2019 27 Sep 2012 STATE STREET BANK AND TRUST USD/BOS25 Oct 2012

320,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 315,200.00
Base 98.500000 0.00 0.00 0.00 315,200.00

27 Sep 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH
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86,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 84,710.00
Base 98.500000 0.00 0.00 0.00 84,710.00

27 Sep 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-86,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 -84,710.00
Base 98.500000 0.00 0.00 0.00 -84,710.00

27 Sep 2012 47 THE ROYALBANK OF CANADA EUROPE USD/OTH21 Nov 2012

86,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 85,570.00
Base 99.500000 0.00 0.00 0.00 85,570.00

89688EAH4 Total

406,000.000 Local 0.00 0.00 0.00 400,770.00
Base 0.00 0.00 0.00 400,770.00

903203BL0 UPC FING PARTNERSHIP 1%   28 Jan 2021 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

1,500,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 1,496,250.00
Base 99.750000 0.00 0.00 0.00 1,496,250.00

90343TAL7 US TELEPACIFIC CORP 1%   23 Feb 2017 11 Sep 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTHCANCEL

-156,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -152,880.00
Base 98.000000 0.00 0.00 0.00 -152,880.00

19 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-178,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 -175,330.00
Base 98.500000 0.00 0.00 0.00 -175,330.00

19 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTH24 Oct 2012

177,596.350 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 174,932.40
Base 98.500000 0.00 0.00 0.00 174,932.40

11 Sep 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTH24 Oct 2012

155,646.240 1.000000 NHHL Local 98.000003 0.00 0.00 0.00 152,533.32
Base 98.000003 0.00 0.00 0.00 152,533.32

90343TAL7 Total

-757.410 Local 0.00 0.00 0.00 -744.28
Base 0.00 0.00 0.00 -744.28
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90345UAB4 US FT HOLDCO INC 1%   30 Nov 2017 12 Oct 2012 28 THE ROYALBANK OF CANADA EUROPE USD/OTH16 Nov 2012

1,693,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,693,000.00
Base 100.000000 0.00 0.00 0.00 1,693,000.00

90472VAB7 UNIFRAX I LLC 1%   28 Nov 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,431,682.500 1.000000 NHHL Local 99.896682 0.00 0.00 0.00 1,430,203.32
Base 99.896682 0.00 0.00 0.00 1,430,203.32

91159JAA4 US BANCORP 2.95%   15 Jul 2022 19 Oct 2012 SCOTIA CAPITAL (USA) INC USD/DTC24 Oct 2012

3,000,000.000 1.000000 NHFJ Local 102.511000 22,370.83 0.00 0.00 3,075,330.00
Base 102.511000 22,370.83 0.00 0.00 3,075,330.00

912810QT8 US TREASURY N/B 3.125%   15 Nov 2041 05 Oct 2012 BNP PARIBAS SECURITIES BOND USD/FED11 Oct 2012

2,045,000.000 1.000000 NHHW Local 104.074618 25,875.08 0.00 0.00 2,128,325.95
Base 104.074618 25,875.08 0.00 0.00 2,128,325.95

912810QX9 US TREASURY N/B 2.75%   15 Aug 2042 04 Oct 2012 LOOP CAPITAL MARKETS INC USD/FED05 Oct 2012

1,240,000.000 1.000000 NHIO Local 97.687500 4,725.82 0.00 0.00 1,211,325.00
Base 97.687500 4,725.82 0.00 0.00 1,211,325.00

09 Oct 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/FED10 Oct 2012

430,000.000 1.000000 NHIO Local 96.562500 1,799.46 0.00 0.00 415,218.75
Base 96.562500 1,799.46 0.00 0.00 415,218.75

25 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/FED26 Oct 2012

850,000.000 1.000000 NHIO Local 95.328125 4,573.37 0.00 0.00 810,289.06
Base 95.328125 4,573.37 0.00 0.00 810,289.06

912810QX9 Total

2,520,000.000 Local 11,098.65 0.00 0.00 2,436,832.81
Base 11,098.65 0.00 0.00 2,436,832.81

912810QY7 US TREASURY N/B 2.75%   15 Nov 2042 04 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FED07 Dec 2012

825,000.000 1.000000 NHIO Local 99.312501 1,378.80 0.00 0.00 819,328.13
Base 99.312501 1,378.80 0.00 0.00 819,328.13

13 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED14 Dec 2012
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1,700,000.000 1.000000 NHIO Local 96.812500 3,745.17 0.00 0.00 1,645,812.50
Base 96.812500 3,745.17 0.00 0.00 1,645,812.50

912810QY7 Total

2,525,000.000 Local 5,123.97 0.00 0.00 2,465,140.63
Base 5,123.97 0.00 0.00 2,465,140.63

912828DM9 US TREASURY N/B 4%   15 Feb 2015 22 Oct 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/FED23 Oct 2012

1,000,000.000 1.000000 NHFJ Local 108.382813 7,500.00 0.00 0.00 1,083,828.13
Base 108.382813 7,500.00 0.00 0.00 1,083,828.13

912828GS3 US TREASURY N/B 4.5%   15 May 2017 22 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/FED23 Oct 2012

1,000,000.000 1.000000 NHFJ Local 117.042969 19,687.50 0.00 0.00 1,170,429.69
Base 117.042969 19,687.50 0.00 0.00 1,170,429.69

912828KS8 US TREASURY N/B 2.625%   29 Feb 2016 24 Oct 2012 LOOP CAPITAL MARKETS LLC USD/FED25 Oct 2012

3,000,000.000 1.000000 NHFJ Local 107.218750 11,964.78 0.00 0.00 3,216,562.50
Base 107.218750 11,964.78 0.00 0.00 3,216,562.50

912828LD0 US TREASURY N/B 3.25%   31 Jul 2016 24 Oct 2012 LOOP CAPITAL MARKETS LLC USD/FED25 Oct 2012

3,100,000.000 1.000000 NHFJ Local 110.148437 23,544.84 0.00 0.00 3,414,601.56
Base 110.148437 23,544.84 0.00 0.00 3,414,601.56

912828MD9 US TREASURY N/B 3.125%   31 Dec 2016 18 Oct 2012 WILLIAMS CAPITAL GROUP(THE) USD/FED19 Oct 2012

4,000,000.000 1.000000 NHFJ Local 110.843750 39,211.96 0.00 0.00 4,433,750.00
Base 110.843750 39,211.96 0.00 0.00 4,433,750.00

912828NR7 US TREASURY N/B 2.375%   31 Jul 2017 22 Oct 2012 BARCLAYS CAPITAL INC. USD/FED23 Oct 2012

500,000.000 1.000000 NHFJ Local 107.617188 2,710.60 0.00 0.00 538,085.94
Base 107.617188 2,710.60 0.00 0.00 538,085.94

912828QN3 US TREASURY N/B 3.125%   15 May 2021 07 Nov 2012 LOOP CAPITAL MARKETS LLC USD/FED13 Nov 2012

3,030,000.000 1.000000 NHHW Local 114.203125 46,829.14 0.00 0.00 3,460,354.69
Base 114.203125 46,829.14 0.00 0.00 3,460,354.69

912828QU7 US TREASURY N/B 0.625%   15 Jul 2014 13 Dec 2012 LOOP CAPITAL MARKETS LLC USD/FED18 Dec 2012
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5,000,000.000 1.000000 NHHW Local 100.625000 13,247.28 0.00 0.00 5,031,250.00
Base 100.625000 13,247.28 0.00 0.00 5,031,250.00

912828QW3 US TREASURY N/B 0.375%   31 Jul 2013 13 Dec 2012 LOOP CAPITAL MARKETS LLC USD/FED18 Dec 2012

10,000,000.000 1.000000 NHHW Local 100.152343 14,266.30 0.00 0.00 10,015,234.38
Base 100.152343 14,266.30 0.00 0.00 10,015,234.38

912828TE0 TSY INFL IX N/B 0.125%   15 Jul 2022 12 Dec 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/FED

3,700,000.000 1.000000 NHFJ Local 110.705742 1,909.39 0.00 0.00 4,096,112.44
3,700,000.000 Base 110.705742 1,909.39 0.00 0.00 4,096,112.44

12 Dec 2012 CANTOR FITZGERALD & CO / CASTLEOAK USD/FEDCANCEL

-3,700,000.000 1.000000 NHFJ Local 110.705742 -1,909.39 0.00 0.00 -4,096,112.44
-3,700,000.000 Base 110.705742 -1,909.39 0.00 0.00 -4,096,112.44

12 Dec 2012 CANTOR FITZGERALD/CANTOR CLEARING S USD/FED13 Dec 2012

3,722,681.000 1.000000 NHFJ Local 110.031250 1,909.39 0.00 0.00 4,096,112.44
3,700,000.000 Base 110.031250 1,909.39 0.00 0.00 4,096,112.44

912828TE0 Total

3,722,681.000 Local 1,909.39 0.00 0.00 4,096,112.44
3,700,000.000 Base 1,909.39 0.00 0.00 4,096,112.44

912828TJ9 US TREASURY N/B 1.625%   15 Aug 2022 09 Oct 2012 DEUTSCHE BANK SECURITIES, INC. USD/FED12 Oct 2012

1,755,000.000 1.000000 NHFI Local 99.199618 4,494.80 0.00 0.00 1,740,953.31
Base 99.199618 4,494.80 0.00 0.00 1,740,953.31

07 Nov 2012 LOOP CAPITAL MARKETS LLC USD/FED13 Nov 2012

3,720,000.000 1.000000 NHFI Local 99.828125 14,783.97 0.00 0.00 3,713,606.25
Base 99.828125 14,783.97 0.00 0.00 3,713,606.25

27 Dec 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/FED31 Dec 2012

2,000,000.000 1.000000 NHFI Local 99.484775 12,187.50 0.00 0.00 1,989,695.50
Base 99.484775 12,187.50 0.00 0.00 1,989,695.50

912828TJ9 Total

7,475,000.000 Local 31,466.27 0.00 0.00 7,444,255.06
Base 31,466.27 0.00 0.00 7,444,255.06
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912828TZ3 US TREASURY N/B 0.25%   30 Nov 2014 05 Dec 2012 LOOP CAPITAL MARKETS LLC USD/FED06 Dec 2012

4,000,000.000 1.000000 NHFS Local 100.031250 164.84 0.00 0.00 4,001,250.00
Base 100.031250 164.84 0.00 0.00 4,001,250.00

912828UC2 US TREASURY N/B 0.25%   15 Dec 2015 17 Dec 2012 LOOP CAPITAL MARKETS LLC USD/FED18 Dec 2012

5,000,000.000 1.000000 NHFS Local 99.687500 103.02 0.00 0.00 4,984,375.00
Base 99.687500 103.02 0.00 0.00 4,984,375.00

921BGSII6 ENCOMPASS DIGITAL MEDIA, INC. 1%   10 Aug 2017 01 Oct 2012 MACQUARIEEQUITIES ASIA LTD USD/OTH

78,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 77,220.00
Base 99.000000 0.00 0.00 0.00 77,220.00

01 Oct 2012 MACQUARIEEQUITIES ASIA LTD USD/OTHCANCEL

-78,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -77,220.00
Base 99.000000 0.00 0.00 0.00 -77,220.00

01 Oct 2012 8 MACQUARIEEQUITIES ASIA LTD USD/OTH13 Dec 2012

78,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 77,220.00
Base 99.000000 0.00 0.00 0.00 77,220.00

921BGSII6 Total

78,000.000 Local 0.00 0.00 0.00 77,220.00
Base 0.00 0.00 0.00 77,220.00

921BGXII5 HAMILTON SUNDSTRAND INDUSTRIAL 1%   13 Dec 2019 05 Dec 2012 7 DEUTSCHE BANK AG USD/OTH21 Dec 2012

2,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,980,000.00
Base 99.000000 0.00 0.00 0.00 1,980,000.00

921BGXII5 HAMILTON SUNDSTRAND INDUSTRIAL 1%   13 Dec 2019 05 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

430,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 425,700.00
Base 99.000000 0.00 0.00 0.00 425,700.00

05 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-430,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -425,700.00
Base 99.000000 0.00 0.00 0.00 -425,700.00

05 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/OTH
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112,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 113,120.00
Base 101.000000 0.00 0.00 0.00 113,120.00

05 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-112,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -113,120.00
Base 101.000000 0.00 0.00 0.00 -113,120.00

06 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

280,000.000 1.000000 NHHL Local 101.130000 0.00 0.00 0.00 283,164.00
Base 101.130000 0.00 0.00 0.00 283,164.00

06 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-280,000.000 1.000000 NHHL Local 101.130000 0.00 0.00 0.00 -283,164.00
Base 101.130000 0.00 0.00 0.00 -283,164.00

921BGXII5 Total

2,000,000.000 Local 0.00 0.00 0.00 1,980,000.00
Base 0.00 0.00 0.00 1,980,000.00

921DCJII6 ALLIANCE LAUNDRY SYSTEMS LLC 1%   07 Dec 2018 07 Dec 2012 BANK OF AMERICA USD/OTH12 Dec 2012

500,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 497,500.00
Base 99.500000 0.00 0.00 0.00 497,500.00

921DCJII6 ALLIANCE LAUNDRY SYSTEMS LLC 1%   07 Dec 2018 06 Dec 2012 BANK OF AMERICA USD/OTH

630,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 626,850.00
Base 99.500000 0.00 0.00 0.00 626,850.00

06 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-630,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -626,850.00
Base 99.500000 0.00 0.00 0.00 -626,850.00

07 Dec 2012 BANK OF AMERICA USD/OTH

290,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 292,900.00
Base 101.000000 0.00 0.00 0.00 292,900.00

07 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-290,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -292,900.00
Base 101.000000 0.00 0.00 0.00 -292,900.00
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921DCJII6 Total

500,000.000 Local 0.00 0.00 0.00 497,500.00
Base 0.00 0.00 0.00 497,500.00

921DCKII3 ALLIANCE LAUNDRY SYSTEMS LLC 1%   07 Dec 2019 06 Dec 2012 BANK OF AMERICA USD/OTH

190,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 188,100.00
Base 99.000000 0.00 0.00 0.00 188,100.00

06 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-190,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -188,100.00
Base 99.000000 0.00 0.00 0.00 -188,100.00

921DCKII3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

921DLIII8 MEDASSETS INC. 1%   30 Nov 2019 11 Dec 2012 32 JP MORGANCHASE BANK USD/OTHOPEN

92,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 91,540.00
Base 99.500000 0.00 0.00 0.00 91,540.00

921DLKII3 CUSTOM BUILDING PRODUCTS INC. 1%   12 Dec 2019 12 Dec 2012 BANK OF AMERICA USD/OTH

410,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 405,900.00
Base 99.000000 0.00 0.00 0.00 405,900.00

12 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-410,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -405,900.00
Base 99.000000 0.00 0.00 0.00 -405,900.00

921DLKII3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

921DLMII9 SPANSION LLC 1%   11 Dec 2018 11 Dec 2012 BARCLAYS BANK USD/OTH20 Dec 2012

2,000,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,990,000.00
Base 99.500000 0.00 0.00 0.00 1,990,000.00

921DLUII1 SCHAEFFLER AG 1%   27 Jan 2017 12 Dec 2012 36 JP MORGANCHASE BANK USD/OTHOPEN
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1,480,000.000 1.000000 NHHL Local 99.850000 0.00 0.00 0.00 1,477,780.00
Base 99.850000 0.00 0.00 0.00 1,477,780.00

10 Sep 2012 125 GOLDMAN SACHS + CO USD/OTHOPEN

267,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 269,670.00
Base 101.000000 0.00 0.00 0.00 269,670.00

921DLUII1 Total

1,747,000.000 Local 0.00 0.00 0.00 1,747,450.00
Base 0.00 0.00 0.00 1,747,450.00

921EJJII7 TRIBUNE COMPANY 1%   17 Dec 2019 17 Dec 2012 33 JP MORGANCHASE BANK USD/OTHOPEN

369,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 365,310.00
Base 99.000000 0.00 0.00 0.00 365,310.00

921EJLII2 ST. GEORGES UNIVERSITY 1%   14 Dec 2017 14 Dec 2012 BARCLAYS BANK USD/OTH27 Dec 2012

750,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 735,000.00
Base 98.000000 0.00 0.00 0.00 735,000.00

921ESFII5 SAGE PRODUCTS, INC. 100%   17 Jun 2020 13 Dec 2012 BARCLAYS BANK USD/OTH

100,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 98,500.00
Base 98.500000 0.00 0.00 0.00 98,500.00

13 Dec 2012 BARCLAYS BANK USD/OTHCANCEL

-100,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 -98,500.00
Base 98.500000 0.00 0.00 0.00 -98,500.00

921ESFII5 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

921ESNII8 HOUGHTON INTERNATIONAL, INC. 0.01%   16 Dec 2019 13 Dec 2012 35 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

138,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 136,620.00
Base 99.000000 0.00 0.00 0.00 136,620.00

921ESQII1 RIVERBED TECHNOLOGY, INC. 1%   13 Dec 2019 13 Dec 2012 8 BARCLAYS BANK USD/OTHOPEN

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
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Base 99.500000 0.00 0.00 0.00 746,250.00

921ESTII5 SAGE PRODUCT INC. 1%   17 Dec 2019 13 Dec 2012 16 BARCLAYS BANK USD/OTHOPEN

440,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 435,600.00
Base 99.000000 0.00 0.00 0.00 435,600.00

13 Dec 2012 BARCLAYS BANK USD/OTH

194,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 195,455.00
Base 100.750000 0.00 0.00 0.00 195,455.00

13 Dec 2012 BARCLAYS BANK USD/OTHCANCEL

-194,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 -195,455.00
Base 100.750000 0.00 0.00 0.00 -195,455.00

14 Dec 2012 BARCLAYS BANK USD/OTH

291,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 293,910.00
Base 101.000000 0.00 0.00 0.00 293,910.00

14 Dec 2012 BARCLAYS BANK USD/OTHCANCEL

-291,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -293,910.00
Base 101.000000 0.00 0.00 0.00 -293,910.00

921ESTII5 SAGE PRODUCT INC. 1%   17 Dec 2019 13 Dec 2012 BARCLAYS BANK USD/OTH21 Dec 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

921ESTII5 Total

1,190,000.000 Local 0.00 0.00 0.00 1,178,100.00
Base 0.00 0.00 0.00 1,178,100.00

921FBIII4 ANCESTRY.COM 1%   18 Dec 2019 18 Dec 2012 12 BARCLAYS BANK USD/OTHOPEN

2,000,000.000 1.000000 NHHM Local 96.000000 0.00 0.00 0.00 1,920,000.00
Base 96.000000 0.00 0.00 0.00 1,920,000.00

921FBIII4 ANCESTRY.COM 1%   18 Dec 2019 18 Dec 2012 28 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

542,000.000 1.000000 NHHL Local 96.000000 0.00 0.00 0.00 520,320.00
Base 96.000000 0.00 0.00 0.00 520,320.00
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921FBIII4 Total

2,542,000.000 Local 0.00 0.00 0.00 2,440,320.00
Base 0.00 0.00 0.00 2,440,320.00

921FBNII3 PHILLIPS VAN HEUSEN CORPORATIO 1%   19 Dec 2019 19 Dec 2012 BARCLAYS BANK USD/OTH

1,500,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.00
Base 99.500000 0.00 0.00 0.00 1,492,500.00

19 Dec 2012 BARCLAYS BANK USD/OTHCANCEL

-1,500,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 -1,492,500.00
Base 99.500000 0.00 0.00 0.00 -1,492,500.00

921FBNII3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

921FBOII1 HEARTLAND DENTAL CARE INC. 1%   11 Dec 2020 20 Dec 2012 27 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

730,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 719,050.00
Base 98.500000 0.00 0.00 0.00 719,050.00

921FBPII8 HEARTLAND DENTAL CARE INC. 1%   11 Dec 2019 20 Dec 2012 27 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

870,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 861,300.00
Base 99.000000 0.00 0.00 0.00 861,300.00

921FBSII2 TRANSFIRST HOLDINGS INC. 1%   05 Dec 2017 20 Dec 2012 BANK OF AMERICA USD/OTH28 Dec 2012

500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 495,000.00
Base 99.000000 0.00 0.00 0.00 495,000.00

921FPSII7 CUMULUS MEDIA HOLDINGS INC. 3.5%   17 Sep 2018 24 Dec 2012 15 RESTRUCTURE NON CASH USD/OTHOPEN

1,983,396.230 1.000000 NHHM Local 100.449999 0.00 0.00 0.00 1,992,321.51
Base 100.449999 0.00 0.00 0.00 1,992,321.51

921FSAII3 USI HOLDINGS CORPORATION 0.01%   27 Dec 2019 14 Dec 2012 26 CITIBANK ADR USD/OTHOPEN

1,390,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 1,383,050.00
Base 99.500000 0.00 0.00 0.00 1,383,050.00
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921FSBII1 REDPRARIE CORPORATION 100%   14 Dec 2018 14 Dec 2012 34 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

960,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 940,800.00
Base 98.000000 0.00 0.00 0.00 940,800.00

921FSBII1 REDPRARIE CORPORATION 100%   14 Dec 2018 14 Dec 2012 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.00
Base 98.000000 0.00 0.00 0.00 490,000.00

921FSBII1 Total

1,460,000.000 Local 0.00 0.00 0.00 1,430,800.00
Base 0.00 0.00 0.00 1,430,800.00

921FSCII9 REDPRARIE CORPORATION 100%   20 Dec 2019 14 Dec 2012 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 490,000.00
Base 98.000000 0.00 0.00 0.00 490,000.00

921FSZII8 NORTHERN TOOL + EQUIPMENT COMP 1%   06 Dec 2018 13 Dec 2012 28 JP MORGANCHASE BANK USD/OTHOPEN

224,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 219,520.00
Base 98.000000 0.00 0.00 0.00 219,520.00

92343VAX2 VERIZON COMMUNICATIONS 4.6%   01 Apr 2021 19 Oct 2012 LOOP CAPITAL MARKETS LLC USD/DTC24 Oct 2012

3,000,000.000 1.000000 NHFJ Local 119.362000 8,816.67 0.00 0.00 3,580,860.00
Base 119.362000 8,816.67 0.00 0.00 3,580,860.00

92929LAK4 WMG ACQUISITION CORP 1%   01 Nov 2018 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

929903CJ9 WACHOVIA CORP 0.937%   15 Oct 2016 25 Oct 2012 WELLS FARGO SECURITIES, LLC USD/DTC30 Oct 2012

1,595,000.000 1.000000 NHID Local 97.780000 472.02 0.00 0.00 1,559,591.00
Base 97.780000 472.02 0.00 0.00 1,559,591.00

16 Nov 2012 BARCLAYS CAPITAL INC USD/DTC21 Nov 2012

285,000.000 1.000000 NHID Local 97.969000 208.04 0.00 0.00 279,211.65
Base 97.969000 208.04 0.00 0.00 279,211.65
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929903CJ9 Total

1,880,000.000 Local 680.06 0.00 0.00 1,838,802.65
Base 680.06 0.00 0.00 1,838,802.65

93317CAG1 WALTER INVT MGMT CORP 1%   15 Nov 2017 16 Nov 2012 53 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

190,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 190,722.00
Base 100.380000 0.00 0.00 0.00 190,722.00

16 Nov 2012 21 CREDIT SUISSE FIRST BOSTON USD/OTH21 Dec 2012

1,080,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,069,200.00
Base 99.000000 0.00 0.00 0.00 1,069,200.00

93317CAG1 Total

1,270,000.000 Local 0.00 0.00 0.00 1,259,922.00
Base 0.00 0.00 0.00 1,259,922.00

94321YAC4 WAUPACA FOUNDRY INC 1%   29 Jun 2017 07 Nov 2012 2 THE ROYALBANK OF CANADA EUROPE USD/OTH21 Nov 2012

1,512,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,512,500.00
Base 100.000000 0.00 0.00 0.00 1,512,500.00

94732YAF0 WEB.COM GROUP INC 0% 16 Nov 2012 JPMORGAN CHASE BANK USD/OTH

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

16 Nov 2012 JPMORGAN CHASE BANK USD/OTHCANCEL

-1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -1,485,000.00
Base 99.000000 0.00 0.00 0.00 -1,485,000.00

94732YAF0 WEB.COM GROUP INC 0% 16 Nov 2012 15 JP MORGANCHASE BANK USD/OTH06 Dec 2012

314,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 310,860.00
Base 99.000000 0.00 0.00 0.00 310,860.00

94732YAF0 WEB.COM GROUP INC 0% 20 Dec 2012 1 RESTRUCTURE NON CASH USD/OTH21 Dec 2012

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00
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94732YAF0 Total

1,814,000.000 Local 0.00 0.00 0.00 1,795,860.00
Base 0.00 0.00 0.00 1,795,860.00

95081TAD0 WESCO DISTRIBUTION INC 1.46%   12 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

2,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,980,000.00
Base 99.000000 0.00 0.00 0.00 1,980,000.00

95081TAD0 WESCO DISTRIBUTION INC 1.46%   12 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

2,000,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,980,000.00
Base 99.000000 0.00 0.00 0.00 1,980,000.00

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-2,000,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -1,980,000.00
Base 99.000000 0.00 0.00 0.00 -1,980,000.00

95081TAD0 Total

2,000,000.000 Local 0.00 0.00 0.00 1,980,000.00
Base 0.00 0.00 0.00 1,980,000.00

95235LAK6 WEST CORP 1%   30 Jun 2018 15 Oct 2012 STATE STREET BANK AND TRUST USD/OTH15 Oct 2012

2,094,750.000 1.000000 NHFS Local 99.249999 0.00 0.00 0.00 2,079,039.37
Base 99.249999 0.00 0.00 0.00 2,079,039.37

955EUKII0 WOLVERINE WORLDWIDE, INC. 1%   31 Jul 2019 26 Jun 2012 JPMORGAN CHASE BANK USD/OTHCANCEL

-1,250,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -1,237,500.00
Base 99.000000 0.00 0.00 0.00 -1,237,500.00

955EUKII0 WOLVERINE WORLDWIDE, INC. 1%   31 Jul 2019 05 Oct 2012 JP MORGANCHASE BANK USD/OTH

1,250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250,000.00
Base 100.000000 0.00 0.00 0.00 1,250,000.00

05 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-1,250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -1,250,000.00
Base 100.000000 0.00 0.00 0.00 -1,250,000.00

26 Jun 2012 JPMORGAN CHASE BANK USD/OTH08 Nov 2012
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1,250,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,237,500.00
Base 99.000000 0.00 0.00 0.00 1,237,500.00

955EUKII0 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

955FWGII4 BSN MEDICAL 200%   27 Jul 2019 18 Jul 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-730,000.000 1.000000 NHHL Local 100.880000 0.00 0.00 0.00 -736,424.00
Base 100.880000 0.00 0.00 0.00 -736,424.00

17 Aug 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-335,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -336,675.00
Base 100.500000 0.00 0.00 0.00 -336,675.00

955FWGII4 Total

-1,065,000.000 Local 0.00 0.00 0.00 -1,073,099.00
Base 0.00 0.00 0.00 -1,073,099.00

970GCAII8 SCHAEFFLER AG 1%   27 Jan 2017 10 Sep 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-267,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -269,670.00
Base 101.000000 0.00 0.00 0.00 -269,670.00

31 Dec 2012 SHARE ADJUSTMENT USD/BOSCANCEL

-150,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -150,375.00
Base 100.250000 0.00 0.00 0.00 -150,375.00

970GCAII8 Total

-417,000.000 Local 0.00 0.00 0.00 -420,045.00
Base 0.00 0.00 0.00 -420,045.00

97246FAB2 WILSONART LLC 1%   31 Oct 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

972WWDII3 AVIS BUDGET CAR RENTAL 1%   15 Mar 2019 09 Aug 2012 JPMORGAN CHASE BANK USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -742,500.00
Base 99.000000 0.00 0.00 0.00 -742,500.00
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972ZDNII5 IPREO HOLDINGS LLC 1%   28 Jul 2017 25 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

469,285.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 469,285.00
Base 100.000000 0.00 0.00 0.00 469,285.00

25 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-469,285.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -469,285.00
Base 100.000000 0.00 0.00 0.00 -469,285.00

25 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

469,285.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 469,285.27
Base 100.000000 0.00 0.00 0.00 469,285.27

25 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-469,285.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -469,285.27
Base 100.000000 0.00 0.00 0.00 -469,285.27

972ZDNII5 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

973ZJQII1 WEB.COM GROUP, INC. 0.23%   27 Oct 2017 27 Oct 2011 JP MORGANCHASE BANK USD/OTHCANCEL

-1,080,000.000 1.000000 NHHL Local 88.000000 0.00 0.00 0.00 -950,400.00
Base 88.000000 0.00 0.00 0.00 -950,400.00

24 Feb 2012 DATEK PLANNING CO USD/OTHCANCEL

-892,500.000 1.000000 NHHL Local 95.000000 0.00 0.00 0.00 -847,875.00
Base 95.000000 0.00 0.00 0.00 -847,875.00

28 Feb 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-190,000.000 1.000000 NHHL Local 97.500000 0.00 0.00 0.00 -185,250.00
Base 97.500000 0.00 0.00 0.00 -185,250.00

29 Feb 2012 JPMORGAN CHASE BANK USD/OTHCANCEL

-570,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 -561,450.00
Base 98.500000 0.00 0.00 0.00 -561,450.00
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973ZJQII1 Total

-2,732,500.000 Local 0.00 0.00 0.00 -2,544,975.00
Base 0.00 0.00 0.00 -2,544,975.00

97789PAB3 WOLVERINE HEALTHCARE ANALYTICS 1%   06 Jun 2019 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

2,092,143.810 1.000000 NHHL Local 98.288346 0.00 0.00 0.00 2,056,333.56
Base 98.288346 0.00 0.00 0.00 2,056,333.56

977HSEII4 JOHNNY APPLESEEDS 1%   25 Apr 2016 31 Oct 2012 1 PAYMENT IN KIND USD/OTH01 Nov 2012

5,414.470 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,414.47
Base 100.000000 0.00 0.00 0.00 5,414.47

30 Nov 2012 4 PAYMENT IN KIND USD/OTH04 Dec 2012

3,160.990 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,160.99
Base 100.000000 0.00 0.00 0.00 3,160.99

977HSEII4 Total

8,575.460 Local 0.00 0.00 0.00 8,575.46
Base 0.00 0.00 0.00 8,575.46

977UMMII3 ALERE, INC. 1%   06 Jul 2017 30 Jun 2011 JEFFERIES+ COMPANY INC USD/OTHCANCEL

-1,109,552.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -1,104,004.24
Base 99.500000 0.00 0.00 0.00 -1,104,004.24

30 Jun 2011 478 JEFFERIES+ COMPANY INC USD/OTH01 Nov 2012

1,109,552.000 1.000000 NHHL Local 99.953125 0.00 0.00 0.00 1,109,031.90
Base 99.953125 0.00 0.00 0.00 1,109,031.90

977UMMII3 Total

0.000 Local 0.00 0.00 0.00 5,027.66
Base 0.00 0.00 0.00 5,027.66

983TSWII0 MARSICO PARENT COMPANY 1%   14 Dec 2014 14 Dec 2012 4 PAYMENT IN KIND USD/OTH18 Dec 2012

1,088,541.820 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

983ZJLII0 EXCELITAS TECHNOLOGIES CORP 1%   23 Nov 2016 18 Sep 2012 RESTRUCTURE NON CASH USD/OTHCANCEL
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-565,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -559,350.00
Base 99.000000 0.00 0.00 0.00 -559,350.00

984ZJYII1 DAE AVIATION HOLDINGS  INC 100%   29 Oct 2018 18 Oct 2012 BARCLAYS BANK USD/OTH

360,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 356,400.00
Base 99.000000 0.00 0.00 0.00 356,400.00

18 Oct 2012 BARCLAYS BANK USD/OTHCANCEL

-360,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -356,400.00
Base 99.000000 0.00 0.00 0.00 -356,400.00

18 Oct 2012 BARCLAYS BANK USD/OTH

360,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 352,800.00
Base 98.000000 0.00 0.00 0.00 352,800.00

18 Oct 2012 BARCLAYS BANK USD/OTHCANCEL

-360,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -352,800.00
Base 98.000000 0.00 0.00 0.00 -352,800.00

18 Oct 2012 BARCLAYS BANK USD/OTH20 Nov 2012

247,706.420 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 242,752.29
Base 98.000000 0.00 0.00 0.00 242,752.29

984ZJYII1 Total

247,706.420 Local 0.00 0.00 0.00 242,752.29
Base 0.00 0.00 0.00 242,752.29

98699AII0 ARDENT MEDICAL SERVICES INC. 1%   23 Nov 2018 19 Nov 2012 48 BANK OF AMERICA USD/OTHOPEN

176,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 172,480.00
Base 98.000000 0.00 0.00 0.00 172,480.00

986FLRII5 ISTAR FINANCIAL  INC 1%   28 Sep 2017 11 Oct 2012 JP MORGANCHASE BANK USD/OTH

502,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 496,980.00
Base 99.000000 0.00 0.00 0.00 496,980.00

11 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-502,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -496,980.00
Base 99.000000 0.00 0.00 0.00 -496,980.00
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12 Oct 2012 24 JPMORGAN CHASE BANK USD/OTH03 Dec 2012

499,378.130 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 494,384.35
Base 99.000000 0.00 0.00 0.00 494,384.35

986FLRII5 Total

499,378.130 Local 0.00 0.00 0.00 494,384.35
Base 0.00 0.00 0.00 494,384.35

986FLSII3 GRAY TELEVISION INC 1%   15 Oct 2019 11 Oct 2012 WELLS FARGO BANK USD/OTH

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

11 Oct 2012 WELLS FARGO BANK USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -742,500.00
Base 99.000000 0.00 0.00 0.00 -742,500.00

11 Oct 2012 14 WELLS FARGO BANK USD/OTH05 Nov 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

986FLSII3 Total

750,000.000 Local 0.00 0.00 0.00 746,250.00
Base 0.00 0.00 0.00 746,250.00

986FLUII8 GCA SERVICES GROUP, INC. 1%   22 Oct 2019 11 Oct 2012 29 CREDIT SUISSE FIRST BOSTON USD/OTH16 Nov 2012

520,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 517,400.00
Base 99.500000 0.00 0.00 0.00 517,400.00

986FLVII6 TRIMAS CORPORATION 1%   10 Oct 2019 10 Oct 2012 JP MORGANCHASE BANK USD/OTH

1,000,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

10 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-1,000,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -1,000,000.00
Base 100.000000 0.00 0.00 0.00 -1,000,000.00

10 Oct 2012 5 JP MORGANCHASE BANK USD/OTH24 Oct 2012
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1,000,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.00
Base 99.750000 0.00 0.00 0.00 997,500.00

986FLVII6 Total

1,000,000.000 Local 0.00 0.00 0.00 997,500.00
Base 0.00 0.00 0.00 997,500.00

986FLWII4 SGS INTERNATIONAL, INC. 1%   17 Oct 2019 11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

100,375.000 1.000000 NHHL Local 100.250002 0.00 0.00 0.00 100,625.94
Base 100.250002 0.00 0.00 0.00 100,625.94

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-100,375.000 1.000000 NHHL Local 100.250002 0.00 0.00 0.00 -100,625.94
Base 100.250002 0.00 0.00 0.00 -100,625.94

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

383,250.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 381,333.75
Base 99.500000 0.00 0.00 0.00 381,333.75

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-383,250.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -381,333.75
Base 99.500000 0.00 0.00 0.00 -381,333.75

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

191,625.000 1.000000 NHHL Local 100.500002 0.00 0.00 0.00 192,583.13
Base 100.500002 0.00 0.00 0.00 192,583.13

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-191,625.000 1.000000 NHHL Local 100.500002 0.00 0.00 0.00 -192,583.13
Base 100.500002 0.00 0.00 0.00 -192,583.13

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

133,833.000 1.000000 NHHL Local 100.380003 0.00 0.00 0.00 134,341.57
Base 100.380003 0.00 0.00 0.00 134,341.57

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-133,833.000 1.000000 NHHL Local 100.380003 0.00 0.00 0.00 -134,341.57
Base 100.380003 0.00 0.00 0.00 -134,341.57
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11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

420,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 417,900.00
Base 99.500000 0.00 0.00 0.00 417,900.00

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-420,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -417,900.00
Base 99.500000 0.00 0.00 0.00 -417,900.00

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

210,000.000 1.000000 NHHL Local 100.500002 0.00 0.00 0.00 211,050.00
Base 100.500002 0.00 0.00 0.00 211,050.00

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-210,000.000 1.000000 NHHL Local 100.500002 0.00 0.00 0.00 -211,050.00
Base 100.500002 0.00 0.00 0.00 -211,050.00

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

146,666.100 1.000000 NHHL Local 100.380003 0.00 0.00 0.00 147,223.43
Base 100.380003 0.00 0.00 0.00 147,223.43

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-146,666.100 1.000000 NHHL Local 100.380003 0.00 0.00 0.00 -147,223.43
Base 100.380003 0.00 0.00 0.00 -147,223.43

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

110,000.000 1.000000 NHHL Local 100.250002 0.00 0.00 0.00 110,275.00
Base 100.250002 0.00 0.00 0.00 110,275.00

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-110,000.000 1.000000 NHHL Local 100.250002 0.00 0.00 0.00 -110,275.00
Base 100.250002 0.00 0.00 0.00 -110,275.00

986FLWII4 SGS INTERNATIONAL, INC. 1%   17 Oct 2019 16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

146,666.000 1.000000 NHHL Local 100.375001 0.00 0.00 0.00 147,216.00
Base 100.375001 0.00 0.00 0.00 147,216.00

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-146,666.000 1.000000 NHHL Local 100.375001 0.00 0.00 0.00 -147,216.00

Prepared by State StreetPage 655



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.375001 0.00 0.00 0.00 -147,216.00

986FLWII4 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986FLXII2 SGS INTERNATIONAL, INC. 1%   11 Oct 2019 11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

18,375.000 1.000000 NHHL Local 100.500027 0.00 0.00 0.00 18,466.88
Base 100.500027 0.00 0.00 0.00 18,466.88

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-18,375.000 1.000000 NHHL Local 100.500027 0.00 0.00 0.00 -18,466.88
Base 100.500027 0.00 0.00 0.00 -18,466.88

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

36,750.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 36,566.25
Base 99.500000 0.00 0.00 0.00 36,566.25

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-36,750.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -36,566.25
Base 99.500000 0.00 0.00 0.00 -36,566.25

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

9,625.000 1.000000 NHHL Local 100.249974 0.00 0.00 0.00 9,649.06
Base 100.249974 0.00 0.00 0.00 9,649.06

11 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-9,625.000 1.000000 NHHL Local 100.249974 0.00 0.00 0.00 -9,649.06
Base 100.249974 0.00 0.00 0.00 -9,649.06

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

12,833.000 1.000000 NHHL Local 100.380035 0.00 0.00 0.00 12,881.77
Base 100.380035 0.00 0.00 0.00 12,881.77

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-12,833.000 1.000000 NHHL Local 100.380035 0.00 0.00 0.00 -12,881.77
Base 100.380035 0.00 0.00 0.00 -12,881.77
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Units/Original Face

986FLXII2 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986JWCII8 EVEREST ACQUISITION LLC 0.01%   24 Apr 2018 31 Oct 2012 RESTRUCTURE NON CASH USD/OTH

320,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 319,200.00
Base 99.750000 0.00 0.00 0.00 319,200.00

31 Oct 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-320,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 -319,200.00
Base 99.750000 0.00 0.00 0.00 -319,200.00

986JWCII8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986LKWII2 DELTEK SYSTEMS INC 1%   05 Oct 2018 04 Oct 2012 6 JEFFERIES+ CO USD/OTH18 Oct 2012

330,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 326,700.00
Base 99.000000 0.00 0.00 0.00 326,700.00

986LKXII0 DELTEK SYSTEMS INC 1%   10 Oct 2019 04 Oct 2012 6 JEFFERIES+ CO USD/OTH18 Oct 2012

70,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 68,950.00
Base 98.500000 0.00 0.00 0.00 68,950.00

986LKZII5 HARVARD DRUG GROUP LLC 100%   28 Sep 2019 04 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

485,474.310 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 480,619.57
Base 99.000000 0.00 0.00 0.00 480,619.57

04 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-485,474.310 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -480,619.57
Base 99.000000 0.00 0.00 0.00 -480,619.57

986LKZII5 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986LWSII8 SIX3 SYSTEMS, INC. 0.92%   20 Sep 2019 28 Sep 2012 GOLDMAN SACHS USD/OTHCANCEL
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-950,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -940,500.00
Base 99.000000 0.00 0.00 0.00 -940,500.00

03 Oct 2012 GOLDMAN SACHS USD/OTH

95,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 95,712.50
Base 100.750000 0.00 0.00 0.00 95,712.50

03 Oct 2012 GOLDMAN SACHS USD/OTHCANCEL

-95,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 -95,712.50
Base 100.750000 0.00 0.00 0.00 -95,712.50

03 Oct 2012 GOLDMAN SACHS USD/OTH

95,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 95,712.50
Base 100.750000 0.00 0.00 0.00 95,712.50

03 Oct 2012 GOLDMAN SACHS USD/OTHCANCEL

-95,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 -95,712.50
Base 100.750000 0.00 0.00 0.00 -95,712.50

986LWSII8 Total

-950,000.000 Local 0.00 0.00 0.00 -940,500.00
Base 0.00 0.00 0.00 -940,500.00

986LWYII5 CAMP INTERNATIONAL HOLDING COM 1%   31 May 2019 03 Oct 2012 DATEK PLANNING CO USD/OTH

750,000.000 1.000000 NHHM Local 101.075000 0.00 0.00 0.00 758,062.50
Base 101.075000 0.00 0.00 0.00 758,062.50

03 Oct 2012 DATEK PLANNING CO USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 101.075000 0.00 0.00 0.00 -758,062.50
Base 101.075000 0.00 0.00 0.00 -758,062.50

986LWYII5 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986MKAII8 DAVIDS BRIDAL INC. 1%   02 Oct 2019 08 Oct 2012 6 BANK OF AMERICA USD/OTH18 Oct 2012

800,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 792,000.00
Base 99.000000 0.00 0.00 0.00 792,000.00
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11 Oct 2012 BANK OF AMERICA USD/OTH

130,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 129,844.00
Base 99.880000 0.00 0.00 0.00 129,844.00

11 Oct 2012 BANK OF AMERICA USD/OTHCANCEL

-130,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 -129,844.00
Base 99.880000 0.00 0.00 0.00 -129,844.00

986MKAII8 Total

800,000.000 Local 0.00 0.00 0.00 792,000.00
Base 0.00 0.00 0.00 792,000.00

986MKBII6 GENERIC DRUG HOLDINGS INC 0.01%   04 Oct 2019 04 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

72,821.150 1.000000 NHHL Local 99.000002 0.00 0.00 0.00 72,092.94
Base 99.000002 0.00 0.00 0.00 72,092.94

04 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-72,821.150 1.000000 NHHL Local 99.000002 0.00 0.00 0.00 -72,092.94
Base 99.000002 0.00 0.00 0.00 -72,092.94

986MKBII6 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986MKCII4 RADNET MANAGEMENT, INC. 5.5%   30 Sep 2018 05 Oct 2012 CHASE MANHATTAN USD/OTH16 Oct 2012

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

986MKCII4 RADNET MANAGEMENT, INC. 5.5%   30 Sep 2018 05 Oct 2012 BARCLAYS BANK USD/OTH24 Oct 2012

577,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 571,230.00
Base 99.000000 0.00 0.00 0.00 571,230.00

05 Oct 2012 BARCLAYS BANK USD/OTH

577,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 575,557.50
Base 99.750000 0.00 0.00 0.00 575,557.50

05 Oct 2012 BARCLAYS BANK USD/OTHCANCEL
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-577,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 -575,557.50
Base 99.750000 0.00 0.00 0.00 -575,557.50

986MKCII4 Total

1,577,000.000 Local 0.00 0.00 0.00 1,561,230.00
Base 0.00 0.00 0.00 1,561,230.00

986NAMII1 EP ENERGY LLC 1%   26 Apr 2019 31 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH09 Nov 2012

250,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 249,375.00
Base 99.750000 0.00 0.00 0.00 249,375.00

986NANII9 PQ CORPORATION 1%   10 Apr 2017 01 Nov 2012 20 CREDIT SUISSE FIRST BOSTON USD/OTH29 Nov 2012

750,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 744,375.00
Base 99.250000 0.00 0.00 0.00 744,375.00

986NAWII9 BRAND ENERGY + INFRASTRUCTURE 1%   23 Oct 2018 16 Oct 2012 UBS AG USD/OTH07 Nov 2012

193,548.400 1.000000 NHHM Local 99.000002 0.00 0.00 0.00 191,612.92
Base 99.000002 0.00 0.00 0.00 191,612.92

986NAXII7 ACADEMY LTD. 0% 02 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

1,300,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,300,000.00
Base 100.000000 0.00 0.00 0.00 1,300,000.00

01 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-1,300,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,300,000.00
Base 100.000000 0.00 0.00 0.00 -1,300,000.00

01 Nov 2012 1 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

1,296,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,296,750.00
Base 100.000000 0.00 0.00 0.00 1,296,750.00

986NAXII7 Total

1,296,750.000 Local 0.00 0.00 0.00 1,296,750.00
Base 0.00 0.00 0.00 1,296,750.00

986NBAII6 WILSONART INTERNATIONAL HOLDIN 1%   19 Oct 2019 24 Oct 2012 DEUTSCHE BANK AG USD/OTH01 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
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Base 99.000000 0.00 0.00 0.00 742,500.00

986NBDII0 GARDA WORLD SECURITY CORP. 0.01%   24 Oct 2019 24 Oct 2012 27 THE ROYALBANK OF CANADA EUROPE USD/OTH29 Nov 2012

229,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 227,855.00
Base 99.500000 0.00 0.00 0.00 227,855.00

986NBFII5 WALL STREET SYSTEMS 1%   24 Oct 2019 24 Oct 2012 29 JP MORGANCHASE BANK USD/OTH29 Nov 2012

1,470,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 1,447,950.00
Base 98.500000 0.00 0.00 0.00 1,447,950.00

986NBGII3 WALL STREET SYSTEMS 1%   24 Apr 2020 24 Oct 2012 30 JP MORGANCHASE BANK USD/OTH30 Nov 2012

450,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 441,000.00
Base 98.000000 0.00 0.00 0.00 441,000.00

986NBLII2 MSO OF PUERTO RICO INC 1%   26 Oct 2017 23 Oct 2012 BANK OF AMERICA USD/OTH27 Dec 2012

395,789.470 1.000000 NHHL Local 98.000002 0.00 0.00 0.00 387,873.68
Base 98.000002 0.00 0.00 0.00 387,873.68

986NPYII9 CCC INFORMATION SERVICES 1%   25 Dec 2019 14 Dec 2012 34 GOLDMAN SACHS USD/OTHOPEN

740,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 736,300.00
Base 99.500000 0.00 0.00 0.00 736,300.00

986NRIII2 SPECTRUM BRANDS INC 1%   06 Nov 2019 06 Nov 2012 DEUTSCHE BANK AG USD/OTH

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

06 Nov 2012 DEUTSCHE BANK AG USD/OTHCANCEL

-1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -990,000.00
Base 99.000000 0.00 0.00 0.00 -990,000.00

986NRIII2 SPECTRUM BRANDS INC 1%   06 Nov 2019 06 Nov 2012 56 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

181,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 179,190.00
Base 99.000000 0.00 0.00 0.00 179,190.00

986NRIII2 Total

181,000.000 Local 0.00 0.00 0.00 179,190.00
Base 0.00 0.00 0.00 179,190.00
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986NRLII5 CHESAPEAKE ENERGY CORPORATION 1%   01 Dec 2017 07 Nov 2012 BANK OF AMERICA USD/OTH14 Nov 2012

1,500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 1,470,000.00
Base 98.000000 0.00 0.00 0.00 1,470,000.00

986NRLII5 CHESAPEAKE ENERGY CORPORATION 1%   01 Dec 2017 07 Nov 2012 21 BANK OF AMERICA USD/OTH03 Dec 2012

270,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 264,600.00
Base 98.000000 0.00 0.00 0.00 264,600.00

986NRLII5 Total

1,770,000.000 Local 0.00 0.00 0.00 1,734,600.00
Base 0.00 0.00 0.00 1,734,600.00

986NRTII8 NTELOS INC. 1%   07 Nov 2019 07 Nov 2012 10 JPMORGAN CHASE BANK USD/OTH29 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

986NTBII5 TALLGRASS ENERGY PARTNERS, LP 1%   25 Oct 2017 25 Oct 2012 BARCLAYS BANK USD/OTH

320,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 316,800.00
Base 99.000000 0.00 0.00 0.00 316,800.00

25 Oct 2012 BARCLAYS BANK USD/OTHCANCEL

-320,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -316,800.00
Base 99.000000 0.00 0.00 0.00 -316,800.00

986NTBII5 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986NTQII2 TOMKINS LLC 1%   01 Nov 2018 05 Nov 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

05 Nov 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -990,000.00
Base 99.000000 0.00 0.00 0.00 -990,000.00

986NTQII2 TOMKINS LLC 1%   01 Nov 2018 05 Nov 2012 21 THE ROYALBANK OF CANADA EUROPE USD/OTH29 Nov 2012
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272,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 269,280.00
Base 99.000000 0.00 0.00 0.00 269,280.00

986NTQII2 Total

272,000.000 Local 0.00 0.00 0.00 269,280.00
Base 0.00 0.00 0.00 269,280.00

986NTRII0 TOMKINS LLC 1%   01 May 2020 05 Nov 2012 28 THE ROYALBANK OF CANADA EUROPE USD/OTH06 Dec 2012

146,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 143,810.00
Base 98.500000 0.00 0.00 0.00 143,810.00

986NTTII6 DAE AVIATION HOLDINGS, INC. 1%   19 Oct 2018 18 Oct 2012 BARCLAYS BANK USD/OTH20 Nov 2012

112,293.580 1.000000 NHHL Local 98.000001 0.00 0.00 0.00 110,047.71
Base 98.000001 0.00 0.00 0.00 110,047.71

986NTUII3 EQUIPOWER RESOURCES HOLDING LL 1%   21 Dec 2018 31 Oct 2012 RESTRUCTURE NON CASH USD/OTH

748,125.000 1.000000 NHHM Local 100.875000 0.00 0.00 0.00 754,671.09
Base 100.875000 0.00 0.00 0.00 754,671.09

31 Oct 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-748,125.000 1.000000 NHHM Local 100.875000 0.00 0.00 0.00 -754,671.09
Base 100.875000 0.00 0.00 0.00 -754,671.09

986NTUII3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986NTXII7 ENDURANCE INTERNATIONAL GROUP, 100%   25 Oct 2019 06 Nov 2012 12 CREDIT SUISSE FIRST BOSTON USD/OTH21 Nov 2012

1,640,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,623,600.00
Base 99.000000 0.00 0.00 0.00 1,623,600.00

16 Nov 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTH

585,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 583,537.50
Base 99.750000 0.00 0.00 0.00 583,537.50

16 Nov 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTHCANCEL

-585,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 -583,537.50
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Base 99.750000 0.00 0.00 0.00 -583,537.50

986NTXII7 Total

1,640,000.000 Local 0.00 0.00 0.00 1,623,600.00
Base 0.00 0.00 0.00 1,623,600.00

986NUPII2 SMART + FINAL STORES LLC 100%   15 Nov 2019 08 Nov 2012 35 MORGAN STANLEY CO INCORPORATED USD/OTH18 Dec 2012

280,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 277,200.00
Base 99.000000 0.00 0.00 0.00 277,200.00

986NUSII6 CONFIE SEGUROS HOLDING II CO. 1%   20 Oct 2018 08 Nov 2012 29 THE ROYALBANK OF CANADA EUROPE USD/OTH12 Dec 2012

1,620,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 1,595,700.00
Base 98.500000 0.00 0.00 0.00 1,595,700.00

986NVYII2 MGM RESORTS INTL 1%   20 Dec 2019 13 Dec 2012 BANK OF AMERICA USD/OTH21 Dec 2012

1,500,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.00
Base 99.500000 0.00 0.00 0.00 1,492,500.00

986NVYII2 MGM RESORTS INTL 1%   20 Dec 2019 13 Dec 2012 BANK OF AMERICA USD/OTH

760,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 756,200.00
Base 99.500000 0.00 0.00 0.00 756,200.00

13 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-760,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -756,200.00
Base 99.500000 0.00 0.00 0.00 -756,200.00

986NVYII2 Total

1,500,000.000 Local 0.00 0.00 0.00 1,492,500.00
Base 0.00 0.00 0.00 1,492,500.00

986NWSII4 CHG HEALTHCARE SERVICES, INC. 100%   20 Nov 2020 13 Nov 2012 GOLDMAN SACHS USD/OTH

200,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 196,000.00
Base 98.000000 0.00 0.00 0.00 196,000.00

13 Nov 2012 GOLDMAN SACHS USD/OTHCANCEL

-200,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -196,000.00
Base 98.000000 0.00 0.00 0.00 -196,000.00
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13 Nov 2012 GOLDMAN SACHS USD/OTH

154,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 155,155.00
Base 100.750000 0.00 0.00 0.00 155,155.00

13 Nov 2012 GOLDMAN SACHS USD/OTHCANCEL

-154,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 -155,155.00
Base 100.750000 0.00 0.00 0.00 -155,155.00

13 Nov 2012 GOLDMAN SACHS USD/OTH

200,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 196,000.00
Base 98.000000 0.00 0.00 0.00 196,000.00

13 Nov 2012 GOLDMAN SACHS USD/OTHCANCEL

-200,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -196,000.00
Base 98.000000 0.00 0.00 0.00 -196,000.00

986NWSII4 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986NWVII7 CHG HEALTHCARE SERVICES, INC. 0.01%   22 Nov 2019 13 Nov 2012 GOLDMAN SACHS USD/OTH

1,270,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,257,300.00
Base 99.000000 0.00 0.00 0.00 1,257,300.00

13 Nov 2012 GOLDMAN SACHS USD/OTHCANCEL

-1,270,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -1,257,300.00
Base 99.000000 0.00 0.00 0.00 -1,257,300.00

986NWVII7 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986NWZII8 SEALED AIR CORPORATION 1%   03 Oct 2018 14 Nov 2012 CITIBANK ADR USD/OTH

1,500,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 1,496,250.00
Base 99.750000 0.00 0.00 0.00 1,496,250.00

14 Nov 2012 CITIBANK ADR USD/OTHCANCEL
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-1,500,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 -1,496,250.00
Base 99.750000 0.00 0.00 0.00 -1,496,250.00

986NWZII8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986PKTII0 GWF ENERGY HOLDINGS LLC 1%   25 Nov 2018 27 Nov 2012 12 BARCLAYS BANK USD/OTH18 Dec 2012

1,250,000.000 1.000000 NHHM Local 97.500000 0.00 0.00 0.00 1,218,750.00
Base 97.500000 0.00 0.00 0.00 1,218,750.00

986PKWII3 OSMOSE HOLDINGS 1%   26 Nov 2018 20 Nov 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

887,300.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 878,427.00
Base 99.000000 0.00 0.00 0.00 878,427.00

20 Nov 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-887,300.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -878,427.00
Base 99.000000 0.00 0.00 0.00 -878,427.00

986PKWII3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986PPBII4 ARDENT MEDICAL SERVICES INC. 100%   02 Jul 2018 19 Nov 2012 42 BANK OF AMERICA USD/OTHOPEN

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

986PPBII4 ARDENT MEDICAL SERVICES INC. 100%   02 Jul 2018 19 Nov 2012 19 BANK OF AMERICA USD/OTHOPEN

547,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 541,530.00
Base 99.000000 0.00 0.00 0.00 541,530.00

986PPBII4 Total

1,547,000.000 Local 0.00 0.00 0.00 1,531,530.00
Base 0.00 0.00 0.00 1,531,530.00

986PPCII2 NEXSTAR BROADCASTING INC. 1%   03 Dec 2019 19 Nov 2012 BANK OF AMERICA USD/OTH

1,242,750.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,236,536.25
Base 99.500000 0.00 0.00 0.00 1,236,536.25
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19 Nov 2012 BANK OF AMERICA USD/OTHCANCEL

-1,242,750.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 -1,236,536.25
Base 99.500000 0.00 0.00 0.00 -1,236,536.25

986PPCII2 NEXSTAR BROADCASTING INC. 1%   03 Dec 2019 19 Nov 2012 60 BANK OF AMERICA USD/OTHOPEN

181,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 180,095.00
Base 99.500000 0.00 0.00 0.00 180,095.00

986PPCII2 NEXSTAR BROADCASTING INC. 1%   03 Dec 2019 19 Nov 2012 1 BANK OF AMERICA USD/OTH21 Dec 2012

1,053,439.290 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,048,172.09
Base 99.500000 0.00 0.00 0.00 1,048,172.09

986PPCII2 Total

1,234,439.290 Local 0.00 0.00 0.00 1,228,267.09
Base 0.00 0.00 0.00 1,228,267.09

986PPDII0 NEXSTAR BROADCASTING INC. 1%   19 Nov 2019 19 Nov 2012 BANK OF AMERICA USD/OTH

257,250.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 255,963.75
Base 99.500000 0.00 0.00 0.00 255,963.75

19 Nov 2012 BANK OF AMERICA USD/OTHCANCEL

-257,250.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 -255,963.75
Base 99.500000 0.00 0.00 0.00 -255,963.75

986PPDII0 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986PPFII5 UPC FINANCING PARTNERSHIP 1%   29 Jan 2021 20 Nov 2012 BANK OF NOVA SCOTIA USD/OTH10 Dec 2012

1,500,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 1,496,250.00
Base 99.750000 0.00 0.00 0.00 1,496,250.00

986PPJII7 TEMPUR PEDIC INTL INC. 1%   12 Dec 2019 20 Nov 2012 53 BANK OF AMERICA USD/OTHOPEN

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

986PSGII0 OSMOSE HOLDINGS INC 1%   15 Nov 2017 20 Nov 2012 31 CREDIT SUISSE FIRST BOSTON USD/OTH31 Dec 2012
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112,700.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 111,573.00
Base 99.000000 0.00 0.00 0.00 111,573.00

986PSHII8 AIR MEDICAL GROUP HOLDINGS INC 1%   20 Jun 2018 29 Nov 2012 23 BARCLAYS BANK USD/OTH27 Dec 2012

91,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 90,090.00
Base 99.000000 0.00 0.00 0.00 90,090.00

986PSKII1 PATHEON INC 1%   28 Oct 2019 06 Dec 2012 42 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

93,000.000 1.000000 NHHL Local 97.000000 0.00 0.00 0.00 90,210.00
Base 97.000000 0.00 0.00 0.00 90,210.00

986PSLII9 ALLIANT HOLDINGS I INC 1%   30 Nov 2019 07 Dec 2012 34 JP MORGANCHASE BANK USD/OTHOPEN

830,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 825,850.00
Base 99.500000 0.00 0.00 0.00 825,850.00

07 Dec 2012 41 JP MORGANCHASE BANK USD/OTHOPEN

99,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 99,495.00
Base 100.500000 0.00 0.00 0.00 99,495.00

986PSLII9 Total

929,000.000 Local 0.00 0.00 0.00 925,345.00
Base 0.00 0.00 0.00 925,345.00

986PSMII7 NXP B.V. 1%   11 Jan 2020 06 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

290,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 288,550.00
Base 99.500000 0.00 0.00 0.00 288,550.00

06 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-290,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -288,550.00
Base 99.500000 0.00 0.00 0.00 -288,550.00

986PSMII7 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986PSOII3 NORTH AMERICAN BREWERIES, INC. 1%   06 Dec 2019 06 Dec 2012 42 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

300,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 294,000.00
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Base 98.000000 0.00 0.00 0.00 294,000.00

10 Dec 2012 42 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

30,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 30,000.00
Base 100.000000 0.00 0.00 0.00 30,000.00

07 Dec 2012 42 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

60,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 59,700.00
Base 99.500000 0.00 0.00 0.00 59,700.00

986PSOII3 Total

390,000.000 Local 0.00 0.00 0.00 383,700.00
Base 0.00 0.00 0.00 383,700.00

986QBTII8 NEXSTAR BROADCASTING INC. 1%   03 Dec 2019 19 Nov 2012 BANK OF AMERICA USD/OTH

257,250.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 255,963.75
Base 99.500000 0.00 0.00 0.00 255,963.75

19 Nov 2012 BANK OF AMERICA USD/OTHCANCEL

-257,250.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 -255,963.75
Base 99.500000 0.00 0.00 0.00 -255,963.75

19 Nov 2012 1 BANK OF AMERICA USD/OTH21 Dec 2012

445,736.380 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 443,507.70
Base 99.500000 0.00 0.00 0.00 443,507.70

986QBTII8 Total

445,736.380 Local 0.00 0.00 0.00 443,507.70
Base 0.00 0.00 0.00 443,507.70

986QBUII5 WESCO DISTRIBUTION INC. 0%   04 Dec 2019 04 Dec 2012 CREDIT SUISSE FIRST BOSTON USD/OTH18 Dec 2012

2,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,980,000.00
Base 99.000000 0.00 0.00 0.00 1,980,000.00

986QBXII9 METALDYNE COMPANY LLC 1%   18 Dec 2018 04 Dec 2012 BANK OF AMERICA USD/OTH19 Dec 2012

1,500,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.00
Base 99.500000 0.00 0.00 0.00 1,492,500.00
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986QBXII9 METALDYNE COMPANY LLC 1%   18 Dec 2018 04 Dec 2012 BANK OF AMERICA USD/OTH

270,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 268,650.00
Base 99.500000 0.00 0.00 0.00 268,650.00

04 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-270,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -268,650.00
Base 99.500000 0.00 0.00 0.00 -268,650.00

986QBXII9 Total

1,500,000.000 Local 0.00 0.00 0.00 1,492,500.00
Base 0.00 0.00 0.00 1,492,500.00

986QHRII6 CONSOLIDATED COMMUNICATIONS IN 0.01%   31 Dec 2018 29 Nov 2012 WELLS FARGO BANK USD/OTH

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

29 Nov 2012 WELLS FARGO BANK USD/OTHCANCEL

-1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -1,485,000.00
Base 99.000000 0.00 0.00 0.00 -1,485,000.00

986QHRII6 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

986QNXII6 SEQUA CORPORATION 1%   29 May 2017 18 Dec 2012 32 BARCLAYS BANK USD/OTHOPEN

650,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 646,750.00
Base 99.500000 0.00 0.00 0.00 646,750.00

986QNYII4 DEMATIC S.A. 1%   11 Dec 2019 18 Dec 2012 32 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

560,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 554,400.00
Base 99.000000 0.00 0.00 0.00 554,400.00

18 Dec 2012 32 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

80,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 80,600.00
Base 100.750000 0.00 0.00 0.00 80,600.00
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986QNYII4 Total

640,000.000 Local 0.00 0.00 0.00 635,000.00
Base 0.00 0.00 0.00 635,000.00

988FVYII7 PANDA SHERMAN POWER, LLC 1%   14 Sep 2018 12 Sep 2012 GOLDMAN SACHS USD/OTHCANCEL

-670,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 -659,950.00
Base 98.500000 0.00 0.00 0.00 -659,950.00

988FWTII7 FOXCO ACQUISITION SUB LLC 1%   31 Jul 2017 14 Sep 2012 DEUTSCHE BANK AG USD/OTHCANCEL

-500,000.000 1.000000 NHHM Local 101.000000 0.00 0.00 0.00 -505,000.00
Base 101.000000 0.00 0.00 0.00 -505,000.00

14 Sep 2012 DEUTSCHE BANK AG USD/OTHCANCEL

-1,000,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 -995,000.00
Base 99.500000 0.00 0.00 0.00 -995,000.00

988FWTII7 Total

-1,500,000.000 Local 0.00 0.00 0.00 -1,500,000.00
Base 0.00 0.00 0.00 -1,500,000.00

988GVGII4 PAR PHARMACEUTICAL COMPANIES, 1%   30 Sep 2019 18 Sep 2012 BANK OF AMERICA USD/OTHCANCEL

-1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -990,000.00
Base 99.000000 0.00 0.00 0.00 -990,000.00

19 Sep 2012 BANK OF AMERICA USD/OTHCANCEL

-1,000,000.000 1.000000 NHHM Local 100.375000 0.00 0.00 0.00 -1,003,750.00
Base 100.375000 0.00 0.00 0.00 -1,003,750.00

988GVGII4 Total

-2,000,000.000 Local 0.00 0.00 0.00 -1,993,750.00
Base 0.00 0.00 0.00 -1,993,750.00

988GVHII2 CPG INTERNATIONAL INC 1%   18 Sep 2019 24 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-180,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -181,800.00
Base 101.000000 0.00 0.00 0.00 -181,800.00

18 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL
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-290,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -292,900.00
Base 101.000000 0.00 0.00 0.00 -292,900.00

25 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-180,000.000 1.000000 NHHL Local 100.880000 0.00 0.00 0.00 -181,584.00
Base 100.880000 0.00 0.00 0.00 -181,584.00

27 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-60,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 -60,450.00
Base 100.750000 0.00 0.00 0.00 -60,450.00

988GVHII2 Total

-710,000.000 Local 0.00 0.00 0.00 -716,734.00
Base 0.00 0.00 0.00 -716,734.00

988GVJII8 IKARIA ACQUISITION INC 1%   18 Sep 2017 24 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-160,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -159,200.00
Base 99.500000 0.00 0.00 0.00 -159,200.00

24 Sep 2012 1 CREDIT SUISSE FIRST BOSTON USD/OTH16 Nov 2012

160,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 161,600.00
Base 101.000000 0.00 0.00 0.00 161,600.00

988GVJII8 Total

0.000 Local 0.00 0.00 0.00 2,400.00
Base 0.00 0.00 0.00 2,400.00

988GVVII1 BJ WHOLESALE CLUB INC. 1%   25 Sep 2019 20 Sep 2012 DEUTSCHE BANK AG USD/OTHCANCEL

-1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -1,485,000.00
Base 99.000000 0.00 0.00 0.00 -1,485,000.00

988GVVII1 BJ WHOLESALE CLUB INC. 1%   25 Sep 2019 20 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-160,000.000 1.000000 NHHL Local 101.250000 0.00 0.00 0.00 -162,000.00
Base 101.250000 0.00 0.00 0.00 -162,000.00

988GVVII1 Total

-1,660,000.000 Local 0.00 0.00 0.00 -1,647,000.00
Base 0.00 0.00 0.00 -1,647,000.00
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988JLEII4 GETTY IMAGES, INC. 1%   18 Oct 2019 03 Oct 2012 7 CHASE MANHATTAN USD/OTH22 Oct 2012

700,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 693,000.00
Base 99.000000 0.00 0.00 0.00 693,000.00

03 Oct 2012 11 CHASE MANHATTAN USD/OTH26 Oct 2012

800,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 804,000.00
Base 100.500000 0.00 0.00 0.00 804,000.00

988JLEII4 GETTY IMAGES, INC. 1%   18 Oct 2019 03 Oct 2012 BANK OF AMERICA USD/OTH

334,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 334,835.00
Base 100.250000 0.00 0.00 0.00 334,835.00

03 Oct 2012 BANK OF AMERICA USD/OTHCANCEL

-334,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -334,835.00
Base 100.250000 0.00 0.00 0.00 -334,835.00

03 Oct 2012 39 BARCLAYS BANK USD/OTH20 Nov 2012

1,120,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,108,800.00
Base 99.000000 0.00 0.00 0.00 1,108,800.00

09 Oct 2012 BANK OF AMERICA USD/OTH

90,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 90,225.00
Base 100.250000 0.00 0.00 0.00 90,225.00

09 Oct 2012 BANK OF AMERICA USD/OTHCANCEL

-90,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -90,225.00
Base 100.250000 0.00 0.00 0.00 -90,225.00

988JLEII4 Total

2,620,000.000 Local 0.00 0.00 0.00 2,605,800.00
Base 0.00 0.00 0.00 2,605,800.00

988JLFII1 CANNERY CASINO RESORTS, LLC 1%   25 Sep 2018 25 Sep 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-220,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -221,100.00
Base 100.500000 0.00 0.00 0.00 -221,100.00

988JMCII7 COLLECTIVE BRANDS FINANCE INC 1%   19 Sep 2019 19 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL
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-350,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -350,875.00
Base 100.250000 0.00 0.00 0.00 -350,875.00

21 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-280,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 -281,764.00
Base 100.630000 0.00 0.00 0.00 -281,764.00

19 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

350,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 350,000.00
Base 100.000000 0.00 0.00 0.00 350,000.00

19 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-350,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -350,000.00
Base 100.000000 0.00 0.00 0.00 -350,000.00

19 Sep 2012 1 MORGAN STANLEY CO INCORPORATED USD/OTH30 Oct 2012

350,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 344,750.00
Base 98.500000 0.00 0.00 0.00 344,750.00

988JMCII7 Total

-280,000.000 Local 0.00 0.00 0.00 -287,889.00
Base 0.00 0.00 0.00 -287,889.00

988JMEII3 GENESIS HEALTHCARE CORPORATION 1%   25 Sep 2017 02 Oct 2012 7 BARCLAYS BANK USD/OTHOPEN

1,730,769.230 1.000000 NHFS Local 94.000000 0.00 0.00 0.00 1,626,923.08
Base 94.000000 0.00 0.00 0.00 1,626,923.08

988JMGII8 CNO FINANCIAL GROUP INC 100%   20 Sep 2018 24 Sep 2012 GOLDMAN SACHS USD/OTHCANCEL

-330,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 -332,079.00
Base 100.630000 0.00 0.00 0.00 -332,079.00

24 Sep 2012 GOLDMAN SACHS USD/OTH21 Nov 2012

330,000.000 1.000000 NHHL Local 100.625000 0.00 0.00 0.00 332,062.50
Base 100.625000 0.00 0.00 0.00 332,062.50

988JMGII8 Total

0.000 Local 0.00 0.00 0.00 -16.50
Base 0.00 0.00 0.00 -16.50
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988JMPII8 INFOUSA INC 1%   05 Apr 2018 21 Sep 2012 BANK OF AMERICA USD/OTHCANCEL

-250,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 -248,750.00
Base 99.500000 0.00 0.00 0.00 -248,750.00

30 Mar 2012 BANK OF AMERICA USD/OTH

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

30 Mar 2012 BANK OF AMERICA USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -742,500.00
Base 99.000000 0.00 0.00 0.00 -742,500.00

28 Sep 2012 STATE STREET BANK AND TRUST USD/OTHCANCEL

-748,125.000 1.000000 NHHM Local 98.997493 0.00 0.00 0.00 -740,625.00
Base 98.997493 0.00 0.00 0.00 -740,625.00

988JMPII8 Total

-998,125.000 Local 0.00 0.00 0.00 -989,375.00
Base 0.00 0.00 0.00 -989,375.00

988JMQII6 REYNOLDS GROUP HOLDINGS LIMITE 1%   24 Sep 2018 21 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -750,000.00
Base 100.000000 0.00 0.00 0.00 -750,000.00

988JMQII6 REYNOLDS GROUP HOLDINGS LIMITE 1%   24 Sep 2018 21 Sep 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-130,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -130,650.00
Base 100.500000 0.00 0.00 0.00 -130,650.00

988JMQII6 Total

-880,000.000 Local 0.00 0.00 0.00 -880,650.00
Base 0.00 0.00 0.00 -880,650.00

988JMXII1 ACOSTA, INC. 1%   01 Mar 2018 21 Sep 2012 GOLDMAN SACHS USD/OTHCANCEL

-910,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -910,000.00
Base 100.000000 0.00 0.00 0.00 -910,000.00

988KLCII5 TRIZETTO GROUP, INC. (THE) 1%   27 Mar 2019 27 Sep 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL
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-86,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 -84,710.00
Base 98.500000 0.00 0.00 0.00 -84,710.00

988KLSII0 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 03 Oct 2012 GOLDMAN SACHS + CO USD/OTH

1,000,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 997,500.00
Base 99.750000 0.00 0.00 0.00 997,500.00

03 Oct 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-1,000,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 -997,500.00
Base 99.750000 0.00 0.00 0.00 -997,500.00

03 Oct 2012 GOLDMAN SACHS + CO USD/OTH10 Oct 2012

1,000,000.000 1.000000 NHHM Local 99.810000 0.00 0.00 0.00 998,100.00
Base 99.810000 0.00 0.00 0.00 998,100.00

988KLSII0 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 02 Oct 2012 GOLDMAN SACHS USD/OTH

175,000.000 1.000000 NHHL Local 99.810000 0.00 0.00 0.00 174,667.50
Base 99.810000 0.00 0.00 0.00 174,667.50

02 Oct 2012 GOLDMAN SACHS USD/OTHCANCEL

-175,000.000 1.000000 NHHL Local 99.810000 0.00 0.00 0.00 -174,667.50
Base 99.810000 0.00 0.00 0.00 -174,667.50

02 Oct 2012 GOLDMAN SACHS USD/OTH

2,152,900.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,152,900.00
Base 100.000000 0.00 0.00 0.00 2,152,900.00

02 Oct 2012 GOLDMAN SACHS USD/OTHCANCEL

-2,152,900.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,152,900.00
Base 100.000000 0.00 0.00 0.00 -2,152,900.00

988KLSII0 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 03 Oct 2012 GOLDMAN SACHS + CO USD/OTH

997,500.000 1.000000 NHHM Local 101.031499 0.00 0.00 0.00 1,007,789.21
Base 101.031499 0.00 0.00 0.00 1,007,789.21

03 Oct 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-997,500.000 1.000000 NHHM Local 101.031499 0.00 0.00 0.00 -1,007,789.21
Base 101.031499 0.00 0.00 0.00 -1,007,789.21

Prepared by State StreetPage 676



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

988KLSII0 Total

1,000,000.000 Local 0.00 0.00 0.00 998,100.00
Base 0.00 0.00 0.00 998,100.00

988KLTII8 RPI FINANCE TRUST 1%   09 May 2018 04 Oct 2012 DATEK PLANNING CO USD/OTH

1,667,887.280 1.000000 NHHM Local 100.395999 0.00 0.00 0.00 1,674,492.11
Base 100.395999 0.00 0.00 0.00 1,674,492.11

04 Oct 2012 DATEK PLANNING CO USD/OTHCANCEL

-1,667,887.280 1.000000 NHHM Local 100.395999 0.00 0.00 0.00 -1,674,492.11
Base 100.395999 0.00 0.00 0.00 -1,674,492.11

988KLTII8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988KLVII3 TRUVEN HEALTH ANALYTICS INC. 1%   01 Jun 2019 01 Oct 2012 33 JP MORGANCHASE BANK USD/OTH07 Nov 2012

301,631.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 301,631.31
Base 100.000000 0.00 0.00 0.00 301,631.31

03 Oct 2012 36 RESTRUCTURE NON CASH USD/OTH08 Nov 2012

1,790,512.500 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 1,754,702.25
Base 98.000000 0.00 0.00 0.00 1,754,702.25

988KLVII3 TRUVEN HEALTH ANALYTICS INC. 1%   01 Jun 2019 05 Oct 2012 JP MORGANCHASE BANK USD/OTH

1,250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250,000.00
Base 100.000000 0.00 0.00 0.00 1,250,000.00

05 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-1,250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -1,250,000.00
Base 100.000000 0.00 0.00 0.00 -1,250,000.00

988KLVII3 Total

2,092,143.810 Local 0.00 0.00 0.00 2,056,333.56
Base 0.00 0.00 0.00 2,056,333.56

988KLWII1 ADVANCE PIERRE FOODS 1%   10 Jul 2017 02 Oct 2012 3 DEUTSCHE BANK AG USD/OTH15 Oct 2012
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1,000,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 992,500.00
Base 99.250000 0.00 0.00 0.00 992,500.00

988KLWII1 ADVANCE PIERRE FOODS 1%   10 Jul 2017 02 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

640,000.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 635,200.00
Base 99.250000 0.00 0.00 0.00 635,200.00

02 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-640,000.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 -635,200.00
Base 99.250000 0.00 0.00 0.00 -635,200.00

988KLWII1 Total

1,000,000.000 Local 0.00 0.00 0.00 992,500.00
Base 0.00 0.00 0.00 992,500.00

988KLXII9 ADVANCE PIERRE FOODS 1%   10 May 2017 02 Oct 2012 12 DEUTSCHE BANK SECURITIES INC USD/OTH22 Oct 2012

290,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 284,200.00
Base 98.000000 0.00 0.00 0.00 284,200.00

988KLZII4 TRANSTAR HOLDING COMPANY 0.01%   02 Oct 2018 02 Oct 2012 37 THE ROYALBANK OF CANADA EUROPE USD/OTH16 Nov 2012

150,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 151,125.00
Base 100.750000 0.00 0.00 0.00 151,125.00

02 Oct 2012 13 THE ROYALBANK OF CANADA EUROPE USD/OTH23 Oct 2012

740,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 732,600.00
Base 99.000000 0.00 0.00 0.00 732,600.00

988KLZII4 Total

890,000.000 Local 0.00 0.00 0.00 883,725.00
Base 0.00 0.00 0.00 883,725.00

988KMJII9 INTELSAT JACKSON HOLDINGS LTD 1%   02 Apr 2018 03 Oct 2012 15 DATEK PLANNING CO USD/OTH18 Oct 2012

1,236,856.160 1.000000 NHHM Local 100.401500 0.00 0.00 0.00 1,241,822.14
Base 100.401500 0.00 0.00 0.00 1,241,822.14

988KMMII2 SKILLSOFT CORPORATION 1%   26 May 2017 26 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-650,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -650,000.00

Prepared by State StreetPage 678



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 0.00 0.00 0.00 -650,000.00

26 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-80,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -79,600.00
Base 99.500000 0.00 0.00 0.00 -79,600.00

988KMMII2 Total

-730,000.000 Local 0.00 0.00 0.00 -729,600.00
Base 0.00 0.00 0.00 -729,600.00

988KMYII6 VALEANT PHARMACEUTICALS INTERN 1%   27 Sep 2019 27 Sep 2012 JPMORGAN CHASE BANK USD/OTHCANCEL

-750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 -746,250.00
Base 99.500000 0.00 0.00 0.00 -746,250.00

988KSAII2 99Z01Y744 USTN FWD 11 26 12 0.625%   31 Aug 2017 19 Nov 2012 BANK OF AMERICA SECURITIES LLC USD/DTC26 Nov 2012

3,750,000.000 1.000000 NHIO Local 100.078125 5,632.77 0.00 0.00 3,752,929.69
Base 100.078125 5,632.77 0.00 0.00 3,752,929.69

988LFFII3 TRANSTAR HOLDING COMPANY 1%   11 Oct 2019 02 Oct 2012 13 THE ROYALBANK OF CANADA EUROPE USD/OTH23 Oct 2012

285,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 279,300.00
Base 98.000000 0.00 0.00 0.00 279,300.00

988LFGII1 TANK HOLDING CORP. 1%   09 Jul 2019 28 Sep 2012 GE CAPITAL BANK USD/OTHCANCEL

-2,480,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,480,000.00
Base 100.000000 0.00 0.00 0.00 -2,480,000.00

28 Sep 2012 GE CAPITAL BANK USD/OTH18 Oct 2012

2,319,686.280 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,319,686.28
Base 100.000000 0.00 0.00 0.00 2,319,686.28

988LFGII1 Total

-160,313.720 Local 0.00 0.00 0.00 -160,313.72
Base 0.00 0.00 0.00 -160,313.72

988LFJII5 COMPUCOM SYSTEMS, INC. 100%   02 Oct 2019 03 Oct 2012 CITIBANK ADR USD/OTH16 Oct 2012

257,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 254,430.00
Base 99.000000 0.00 0.00 0.00 254,430.00
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988LFKII2 HERTZ CORPORATION, (THE) 1%   11 Mar 2018 03 Oct 2012 42 DEUTSCHE BANK AG USD/OTH26 Nov 2012

2,000,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,990,000.00
Base 99.500000 0.00 0.00 0.00 1,990,000.00

988LFNII6 REXNORD CORPORATION 0.01%   02 Apr 2018 04 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

1,440,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,440,000.00
Base 100.000000 0.00 0.00 0.00 1,440,000.00

04 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-1,440,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,440,000.00
Base 100.000000 0.00 0.00 0.00 -1,440,000.00

988LFNII6 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988LFRII7 ZAYO GROUP, LLC 1%   02 Jul 2019 05 Oct 2012 5 RESTRUCTURE NON CASH USD/OTH10 Oct 2012

1,404,480.000 1.000000 NHHL Local 98.482599 0.00 0.00 0.00 1,383,168.42
Base 98.482599 0.00 0.00 0.00 1,383,168.42

04 Oct 2012 38 MORGAN STANLEY CO INCORPORATED USD/OTH19 Nov 2012

104,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 104,000.00
Base 100.000000 0.00 0.00 0.00 104,000.00

20 Jun 2012 MORGAN STANLEY CO INCORPORATED USD/OTH19 Oct 2012

321,195.000 1.000000 NHHL Local 101.124998 0.00 0.00 0.00 324,808.44
Base 101.124998 0.00 0.00 0.00 324,808.44

10 Jul 2012 GOLDMAN SACHS + CO USD/OTH

211,651.230 1.000000 NHHL Local 100.749998 0.00 0.00 0.00 213,238.61
Base 100.749998 0.00 0.00 0.00 213,238.61

10 Jul 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-211,651.230 1.000000 NHHL Local 100.749998 0.00 0.00 0.00 -213,238.61
Base 100.749998 0.00 0.00 0.00 -213,238.61

10 Jul 2012 GOLDMAN SACHS + CO USD/OTH
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211,651.230 1.000000 NHHL Local 100.749998 0.00 0.00 0.00 213,238.61
Base 100.749998 0.00 0.00 0.00 213,238.61

10 Jul 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-211,651.230 1.000000 NHHL Local 100.749998 0.00 0.00 0.00 -213,238.61
Base 100.749998 0.00 0.00 0.00 -213,238.61

10 Jul 2012 GOLDMAN SACHS + CO USD/OTH22 Oct 2012

239,400.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 241,195.50
Base 100.750000 0.00 0.00 0.00 241,195.50

988LFRII7 Total

2,069,075.000 Local 0.00 0.00 0.00 2,053,172.36
Base 0.00 0.00 0.00 2,053,172.36

988LFVII8 FIRST AMERICAN PAYMENT SYSTEMS 1%   11 Oct 2018 11 Oct 2012 7 CREDIT SUISSE FIRST BOSTON USD/OTH25 Oct 2012

128,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 126,720.00
Base 99.000000 0.00 0.00 0.00 126,720.00

988LFWII6 FORTESCUE METALS GROUP 1%   05 Oct 2017 12 Oct 2012 26 CREDIT SUISSE FIRST BOSTON USD/OTH14 Nov 2012

2,050,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 2,029,500.00
Base 99.000000 0.00 0.00 0.00 2,029,500.00

988LFWII6 FORTESCUE METALS GROUP 1%   05 Oct 2017 24 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

151,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 151,000.00
Base 100.000000 0.00 0.00 0.00 151,000.00

24 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-151,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -151,000.00
Base 100.000000 0.00 0.00 0.00 -151,000.00

988LFWII6 Total

2,050,000.000 Local 0.00 0.00 0.00 2,029,500.00
Base 0.00 0.00 0.00 2,029,500.00

988MKLII2 CUNNINGHAM LINDSEY GROUP INC. 1%   29 Oct 2019 18 Oct 2012 49 BANK OF AMERICA USD/OTH13 Dec 2012

650,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 643,500.00
Base 99.000000 0.00 0.00 0.00 643,500.00
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988MKNII8 CUNNINGHAM LINDSEY GROUP INC. 1%   29 Apr 2020 18 Oct 2012 53 BANK OF AMERICA USD/OTH17 Dec 2012

71,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 70,290.00
Base 99.000000 0.00 0.00 0.00 70,290.00

988MKZII1 PROGRESSIVE WASTE SOLUTIONS LT 0.01%   11 Oct 2019 22 Oct 2012 1 BANK OF AMERICA USD/OTH01 Nov 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

988MKZII1 PROGRESSIVE WASTE SOLUTIONS LT 0.01%   11 Oct 2019 22 Oct 2012 36 BANK OF AMERICA USD/OTH06 Dec 2012

343,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 341,285.00
Base 99.500000 0.00 0.00 0.00 341,285.00

988MKZII1 Total

1,093,000.000 Local 0.00 0.00 0.00 1,087,535.00
Base 0.00 0.00 0.00 1,087,535.00

988NDGII9 BSN MEDICAL ACQUISTION HOLDING 1%   18 Oct 2019 15 Oct 2012 JPMORGAN CHASE BANK USD/OTH

489,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 489,000.00
Base 100.000000 0.00 0.00 0.00 489,000.00

15 Oct 2012 JPMORGAN CHASE BANK USD/OTHCANCEL

-489,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -489,000.00
Base 100.000000 0.00 0.00 0.00 -489,000.00

15 Oct 2012 1 JP MORGANCHASE BANK USD/OTH02 Nov 2012

980,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 980,000.00
Base 100.000000 0.00 0.00 0.00 980,000.00

18 Jul 2012 JP MORGANCHASE BANK USD/OTH

730,000.000 1.000000 NHHL Local 100.875000 0.00 0.00 0.00 736,387.50
Base 100.875000 0.00 0.00 0.00 736,387.50

18 Jul 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-730,000.000 1.000000 NHHL Local 100.875000 0.00 0.00 0.00 -736,387.50
Base 100.875000 0.00 0.00 0.00 -736,387.50

17 Aug 2012 JP MORGANCHASE BANK USD/OTH
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335,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 336,675.00
Base 100.500000 0.00 0.00 0.00 336,675.00

17 Aug 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-335,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -336,675.00
Base 100.500000 0.00 0.00 0.00 -336,675.00

17 Aug 2012 90 JP MORGANCHASE BANK USD/OTHOPEN

335,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 336,675.00
Base 100.500000 0.00 0.00 0.00 336,675.00

18 Jul 2012 90 JP MORGANCHASE BANK USD/OTHOPEN

730,000.000 1.000000 NHHL Local 100.875000 0.00 0.00 0.00 736,387.50
Base 100.875000 0.00 0.00 0.00 736,387.50

988NDGII9 Total

2,045,000.000 Local 0.00 0.00 0.00 2,053,062.50
Base 0.00 0.00 0.00 2,053,062.50

988NDIII5 PLAINS EXPLORATION + PRODUCTIO 0.01%   13 Sep 2019 15 Oct 2012 44 JP MORGANCHASE BANK USD/OTH07 Dec 2012

1,500,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.00
Base 99.500000 0.00 0.00 0.00 1,492,500.00

988NDJII3 CENTERPLATE, INC. 1%   15 Oct 2018 15 Oct 2012 17 GE CAPITAL BANK USD/OTH09 Nov 2012

760,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 756,200.00
Base 99.500000 0.00 0.00 0.00 756,200.00

28 Nov 2012 GE CAPITAL BANK USD/OTH

400,000.000 1.000000 NHHL Local 100.880000 0.00 0.00 0.00 403,520.00
Base 100.880000 0.00 0.00 0.00 403,520.00

28 Nov 2012 GE CAPITAL BANK USD/OTHCANCEL

-400,000.000 1.000000 NHHL Local 100.880000 0.00 0.00 0.00 -403,520.00
Base 100.880000 0.00 0.00 0.00 -403,520.00

28 Nov 2012 8 GE CAPITAL BANK USD/OTH11 Dec 2012

400,000.000 1.000000 NHHL Local 100.875000 0.00 0.00 0.00 403,500.00
Base 100.875000 0.00 0.00 0.00 403,500.00
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988NDJII3 Total

1,160,000.000 Local 0.00 0.00 0.00 1,159,700.00
Base 0.00 0.00 0.00 1,159,700.00

988NDMII6 DELTA AIR LINES, INC. 1%   25 Oct 2018 16 Oct 2012 CHASE MANHATTAN USD/OTH25 Oct 2012

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

988NDMII6 DELTA AIR LINES, INC. 1%   25 Oct 2018 16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

900,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 891,000.00
Base 99.000000 0.00 0.00 0.00 891,000.00

16 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-900,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -891,000.00
Base 99.000000 0.00 0.00 0.00 -891,000.00

988NDMII6 Total

1,000,000.000 Local 0.00 0.00 0.00 990,000.00
Base 0.00 0.00 0.00 990,000.00

988NDNII4 BRAND ENERGY INFRASTRUCTURE 1%   16 Oct 2018 16 Oct 2012 UBS AG USD/OTH

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

16 Oct 2012 UBS AG USD/OTHCANCEL

-1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -990,000.00
Base 99.000000 0.00 0.00 0.00 -990,000.00

16 Oct 2012 UBS AG USD/OTH07 Nov 2012

806,451.600 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 798,387.08
Base 99.000000 0.00 0.00 0.00 798,387.08

988NDNII4 Total

806,451.600 Local 0.00 0.00 0.00 798,387.08
Base 0.00 0.00 0.00 798,387.08

988NDQII7 UNITED DISTRIBUTION GROUP, INC 1%   09 Oct 2018 12 Oct 2012 29 BARCLAYS BANK USD/OTH21 Nov 2012
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590,000.000 1.000000 NHHL Local 96.000000 0.00 0.00 0.00 566,400.00
Base 96.000000 0.00 0.00 0.00 566,400.00

988NDYII0 VANTAGE DRILLING 0.01%   26 Oct 2017 18 Oct 2012 25 CITIBANK ADR USD/OTH19 Nov 2012

360,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 352,800.00
Base 98.000000 0.00 0.00 0.00 352,800.00

988PDVII1 INSIGHT GLOBAL, INC. 1%   31 Oct 2019 26 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

1,380,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,366,200.00
Base 99.000000 0.00 0.00 0.00 1,366,200.00

26 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-1,380,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -1,366,200.00
Base 99.000000 0.00 0.00 0.00 -1,366,200.00

988PDVII1 INSIGHT GLOBAL, INC. 1%   31 Oct 2019 01 Nov 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

152,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 152,760.00
Base 100.500000 0.00 0.00 0.00 152,760.00

01 Nov 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-152,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -152,760.00
Base 100.500000 0.00 0.00 0.00 -152,760.00

988PDVII1 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988PHMII7 SNL FINANCILA LC 1%   22 Oct 2018 22 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH30 Oct 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

988PHMII7 SNL FINANCILA LC 1%   22 Oct 2018 22 Oct 2012 33 CREDIT SUISSE FIRST BOSTON USD/OTH03 Dec 2012

114,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 112,860.00
Base 99.000000 0.00 0.00 0.00 112,860.00

988PHMII7 Total

864,000.000 Local 0.00 0.00 0.00 855,360.00
Base 0.00 0.00 0.00 855,360.00
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988PHOII3 INSIGHT PHARMACEUTICALS LLC 1%   25 Aug 2016 17 Oct 2012 GE CAPITAL CORP USD/OTH26 Oct 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

988PHPII0 OSI RESTAURANT PARTNERS, LLC 1%   24 Oct 2019 23 Oct 2012 DEUTSCHE BANK AG USD/OTH01 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

988PHRII6 MMM HOLDINGS INC 1%   09 Oct 2017 23 Oct 2012 BANK OF AMERICA USD/OTH

940,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 921,200.00
Base 98.000000 0.00 0.00 0.00 921,200.00

23 Oct 2012 BANK OF AMERICA USD/OTHCANCEL

-940,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -921,200.00
Base 98.000000 0.00 0.00 0.00 -921,200.00

28 Nov 2012 50 BANK OF AMERICA USD/OTHOPEN

240,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 240,000.00
Base 100.000000 0.00 0.00 0.00 240,000.00

23 Oct 2012 BANK OF AMERICA USD/OTH27 Dec 2012

544,210.530 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 533,326.32
Base 98.000000 0.00 0.00 0.00 533,326.32

988PHRII6 Total

784,210.530 Local 0.00 0.00 0.00 773,326.32
Base 0.00 0.00 0.00 773,326.32

988QMRII8 MCJUNKIN CORPORATION 1%   20 Oct 2019 24 Oct 2012 GOLDMAN SACHS USD/OTH

1,200,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,188,000.00
Base 99.000000 0.00 0.00 0.00 1,188,000.00

24 Oct 2012 GOLDMAN SACHS USD/OTHCANCEL

-1,200,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -1,188,000.00
Base 99.000000 0.00 0.00 0.00 -1,188,000.00

24 Oct 2012 63 GOLDMAN SACHS USD/OTHOPEN
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1,197,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,185,030.00
Base 99.000000 0.00 0.00 0.00 1,185,030.00

988QMRII8 Total

1,197,000.000 Local 0.00 0.00 0.00 1,185,030.00
Base 0.00 0.00 0.00 1,185,030.00

988QMSII6 WARNER MUSIC GROUP 1%   25 Oct 2018 25 Oct 2012 3 CREDIT SUISSE FIRST BOSTON USD/OTH08 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

988QMSII6 WARNER MUSIC GROUP 1%   25 Oct 2018 25 Oct 2012 19 CREDIT SUISSE FIRST BOSTON USD/OTH20 Nov 2012

110,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 108,900.00
Base 99.000000 0.00 0.00 0.00 108,900.00

988QMSII6 Total

860,000.000 Local 0.00 0.00 0.00 851,400.00
Base 0.00 0.00 0.00 851,400.00

988QMVII9 TALLGRASS ENERGY PARTNERS, LP 1%   25 Oct 2018 25 Oct 2012 14 BARCLAYS BANK USD/OTH19 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

988QMVII9 TALLGRASS ENERGY PARTNERS, LP 1%   25 Oct 2018 25 Oct 2012 BARCLAYS BANK USD/OTH

250,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 250,625.00
Base 100.250000 0.00 0.00 0.00 250,625.00

25 Oct 2012 BARCLAYS BANK USD/OTHCANCEL

-250,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -250,625.00
Base 100.250000 0.00 0.00 0.00 -250,625.00

25 Oct 2012 BARCLAYS BANK USD/OTH

1,000,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

25 Oct 2012 BARCLAYS BANK USD/OTHCANCEL

-1,000,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -990,000.00
Base 99.000000 0.00 0.00 0.00 -990,000.00
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988QMVII9 Total

750,000.000 Local 0.00 0.00 0.00 742,500.00
Base 0.00 0.00 0.00 742,500.00

988SCIII5 CONFIE SEGUROS HOLDING II CO. 1%   15 Mar 2019 08 Nov 2012 29 THE ROYALBANK OF CANADA EUROPE USD/OTH12 Dec 2012

260,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 254,800.00
Base 98.000000 0.00 0.00 0.00 254,800.00

08 Nov 2012 66 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

64,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 64,640.00
Base 101.000000 0.00 0.00 0.00 64,640.00

988SCIII5 Total

324,000.000 Local 0.00 0.00 0.00 319,440.00
Base 0.00 0.00 0.00 319,440.00

988VFAII2 WALTER INVESTMENT MANAGEMENT C1%   15 Nov 2017 16 Nov 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

1,080,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,069,200.00
Base 99.000000 0.00 0.00 0.00 1,069,200.00

16 Nov 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-1,080,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -1,069,200.00
Base 99.000000 0.00 0.00 0.00 -1,069,200.00

16 Nov 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

190,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 190,722.00
Base 100.380000 0.00 0.00 0.00 190,722.00

16 Nov 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-190,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 -190,722.00
Base 100.380000 0.00 0.00 0.00 -190,722.00

988VFAII2 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988VFBII0 BASS PRO GROUP LLC 1%   30 Nov 2019 16 Nov 2012 1 JPMORGAN CHASE BANK USD/OTH29 Nov 2012
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1,500,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 1,496,250.00
Base 99.750000 0.00 0.00 0.00 1,496,250.00

988VFCII8 FLEETPRIDE CORPORATION 0.01%   20 Nov 2019 16 Nov 2012 DEUTSCHE BANK AG USD/OTH

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

16 Nov 2012 DEUTSCHE BANK AG USD/OTHCANCEL

-1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 -990,000.00
Base 99.000000 0.00 0.00 0.00 -990,000.00

988VFCII8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988VFGII9 EQUINOX FITNESS CLUBS 1%   16 Nov 2019 16 Nov 2012 55 BANK OF AMERICA USD/OTHOPEN

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

988VFKII0 NPC INTERNATIONAL INC 1%   01 Dec 2018 16 Nov 2012 26 BARCLAYS BANK USD/OTH17 Dec 2012

690,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 690,000.00
Base 100.000000 0.00 0.00 0.00 690,000.00

988VFLII8 WEB.COM GROUP INC 1%   27 Oct 2017 16 Nov 2012 JP MORGANCHASE BANK USD/OTH30 Nov 2012

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

988VFSII3 NEWPAGE CORPORATION 1%   16 Nov 2018 16 Nov 2012 GOLDMAN SACHS + CO USD/OTH

1,500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 1,470,000.00
Base 98.000000 0.00 0.00 0.00 1,470,000.00

16 Nov 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-1,500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 -1,470,000.00
Base 98.000000 0.00 0.00 0.00 -1,470,000.00

16 Nov 2012 GOLDMAN SACHS + CO USD/OTH

1,500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 1,470,000.00
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Base 98.000000 0.00 0.00 0.00 1,470,000.00

16 Nov 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-1,500,000.000 1.000000 NHHM Local 98.000000 0.00 0.00 0.00 -1,470,000.00
Base 98.000000 0.00 0.00 0.00 -1,470,000.00

988VFSII3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

98919MAD7 ZAYO GROUP LLC 7.125%   02 Jul 2019 20 Jul 2012 CITIBANK ADR USD/OTHCANCEL

-322,000.000 1.000000 NHHL Local 101.130000 0.00 0.00 0.00 -325,638.60
Base 101.130000 0.00 0.00 0.00 -325,638.60

10 Jul 2012 MORGAN STANLEY USD/OTHCANCEL

-240,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 -241,800.00
Base 100.750000 0.00 0.00 0.00 -241,800.00

10 Jul 2012 GOLDMAN SACHS + CO USD/OTH

211,651.230 1.000000 NHHL Local 100.749998 0.00 0.00 0.00 213,238.61
Base 100.749998 0.00 0.00 0.00 213,238.61

10 Jul 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-211,651.230 1.000000 NHHL Local 100.749998 0.00 0.00 0.00 -213,238.61
Base 100.749998 0.00 0.00 0.00 -213,238.61

98919MAD7 Total

-562,000.000 Local 0.00 0.00 0.00 -567,438.60
Base 0.00 0.00 0.00 -567,438.60

C9413PAH6 VALEANT PHARMACEUTICALS INTL I 1%   27 Sep 2019 27 Sep 2012 70 JPMORGAN CHASE BANK USD/OTH18 Dec 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

C9413PAJ2 VALEANT PHARMACEUTICALS INTL I 1%   13 Feb 2019 02 Oct 2012 20 RESTRUCTURE NON CASH USD/OTH22 Oct 2012

1,577,496.870 1.000000 NHHM Local 100.354500 0.00 0.00 0.00 1,583,089.10
Base 100.354500 0.00 0.00 0.00 1,583,089.10
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G7735RAE0 SSI INVTS II LTD 1%   26 May 2017 26 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

650,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 650,000.00
Base 100.000000 0.00 0.00 0.00 650,000.00

26 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-650,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -650,000.00
Base 100.000000 0.00 0.00 0.00 -650,000.00

26 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/BOS

80,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 79,600.00
Base 99.500000 0.00 0.00 0.00 79,600.00

26 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/BOSCANCEL

-80,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -79,600.00
Base 99.500000 0.00 0.00 0.00 -79,600.00

03 Oct 2012 GOLDMAN SACHS USD/OTH

95,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 95,712.50
Base 100.750000 0.00 0.00 0.00 95,712.50

03 Oct 2012 GOLDMAN SACHS USD/OTHCANCEL

-95,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 -95,712.50
Base 100.750000 0.00 0.00 0.00 -95,712.50

28 Sep 2012 GOLDMAN SACHS USD/BOS

950,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 940,500.00
Base 99.000000 0.00 0.00 0.00 940,500.00

28 Sep 2012 GOLDMAN SACHS USD/BOSCANCEL

-950,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -940,500.00
Base 99.000000 0.00 0.00 0.00 -940,500.00

26 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

79,800.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 79,401.00
Base 99.500000 0.00 0.00 0.00 79,401.00

26 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-79,800.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -79,401.00
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Base 99.500000 0.00 0.00 0.00 -79,401.00

26 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTH07 Nov 2012

79,800.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 79,401.00
Base 99.500000 0.00 0.00 0.00 79,401.00

26 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

80,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 79,600.00
Base 99.500000 0.00 0.00 0.00 79,600.00

26 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-80,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -79,600.00
Base 99.500000 0.00 0.00 0.00 -79,600.00

26 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTH19 Nov 2012

648,345.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 648,345.69
Base 100.000000 0.00 0.00 0.00 648,345.69

G7735RAE0 Total

728,145.690 Local 0.00 0.00 0.00 727,746.69
Base 0.00 0.00 0.00 727,746.69

L7601FAC5 PINNACLE HOLDCO SARL 1%   24 Jul 2019 29 Aug 2012 UBS AG USD/OTHCANCEL

-217,000.000 1.000000 NHHL Local 99.630000 0.00 0.00 0.00 -216,197.10
Base 99.630000 0.00 0.00 0.00 -216,197.10

29 Aug 2012 UBS AG USD/OTH25 Oct 2012

217,000.000 1.000000 NHHL Local 99.625000 0.00 0.00 0.00 216,186.25
Base 99.625000 0.00 0.00 0.00 216,186.25

L7601FAC5 Total

0.000 Local 0.00 0.00 0.00 -10.85
Base 0.00 0.00 0.00 -10.85

N5945LAG0 NXP B V 1%   11 Jan 2020 06 Dec 2012 4 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

290,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 288,550.00
Base 99.500000 0.00 0.00 0.00 288,550.00
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Q3930AAB4 FORTESCUE METALS GROUP LTD 100%   18 Oct 2017 12 Oct 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

2,050,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 2,029,500.00
Base 99.000000 0.00 0.00 0.00 2,029,500.00

25 Oct 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTH

151,000.000 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 150,811.25
Base 99.875000 0.00 0.00 0.00 150,811.25

25 Oct 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTHCANCEL

-151,000.000 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 -150,811.25
Base 99.875000 0.00 0.00 0.00 -150,811.25

24 Oct 2012 14 CREDIT SUISSE FIRST BOSTON USD/OTH16 Nov 2012

151,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 151,000.00
Base 100.000000 0.00 0.00 0.00 151,000.00

25 Oct 2012 33 CREDIT SUISSE - NEW YORK BRANCH USD/OTH19 Dec 2012

200,000.000 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 199,750.00
Base 99.875000 0.00 0.00 0.00 199,750.00

Q3930AAB4 Total

2,401,000.000 Local 0.00 0.00 0.00 2,380,250.00
Base 0.00 0.00 0.00 2,380,250.00

U2159JAH3 CROWN CASTLE INTL CORP 5.25%   15 Jan 2023 03 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/DTC

1,737,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,737,000.00
Base 100.000000 0.00 0.00 0.00 1,737,000.00

03 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/DTCCANCEL

-1,737,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 -1,737,000.00
Base 100.000000 0.00 0.00 0.00 -1,737,000.00

U2159JAH3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
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US DOLLAR  Total

394,332,685.320

5,620,000.000

1,103,511.43

1,103,511.43

0.00

0.00

0.00

0.00

398,073,974.46

398,073,974.46

Local

Base

FIXED INCOME  Total
1,502,275,885.320

5,620,000.000 1,841,705.31 0.00 0.00 522,782,623.76Base

OPTIONS BOUGHT
US DOLLAR

99ZA43044 10YR US TREASURY NOTE FTR OPTN MAR13 131 PUT 15 Nov 2012 STATE STREET GLOBAL MKTS/BOS USD/NYF 2.0715 Nov 2012

35.000 1.000000 NHIO Local 0.483824 0.00 72.45 0.00 17,006.29
Base 0.483824 0.00 72.45 0.00 17,006.29

US DOLLAR  Total

35.000 0.00

0.00

72.45

72.45

0.00

0.00

17,006.29

17,006.29

Local

Base

OPTIONS BOUGHT  Total
35.000

0.00 72.45 0.00 17,006.29Base

PURCHASE Total
2,614,042,903.538

5,620,000.000 1,841,705.31 281,385.45 82,733.19 2,014,480,874.29Base
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FUTURE BUY TO CLOSE
AUSTRALIAN DOLLAR

99Z827893 10YR AUSTRALIAN TBOND FUTURES DEC12 XSFE 04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.977708 NHIO Local 97.160000 7.40 504,640.88
120 Base 99.375274 7.57 524,195.47400,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.961631 NHIO Local 96.950000 5.55 378,740.43
587 Base 100.818297 5.77 389,780.58300,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.961631 NHIO Local 96.920000 3.70 252,394.66
582 Base 100.787100 3.85 262,174.83200,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.961631 NHIO Local 96.940000 1.85 126,345.87
586 Base 100.807898 1.92 131,241.71100,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.961631 NHIO Local 96.945000 7.40 504,937.76
584 Base 100.813098 7.70 524,503.85400,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.961631 NHIO Local 96.930000 11.10 757,827.54
585 Base 100.797499 11.54 787,192.98600,000.000

07 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.960984 NHIO Local 96.905000 11.10 756,550.41
510 Base 100.839348 11.55 778,928.16600,000.000

07 Nov 2012 STATE STREET GLOBAL MKTS/BOS

16.000 0.960984 NHIO Local 96.900000 29.60 1,997,820.86
511 Base 100.834145 30.80 2,061,251.761,600,000.000

07 Nov 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.960984 NHIO Local 96.900000 16.65 1,136,964.21
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509 Base 100.834145 17.33 1,170,106.30900,000.000

07 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.960984 NHIO Local 96.895000 3.70 124,869.91
512 Base 100.828942 3.85 128,834.54100,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.966791 NHIO Local 96.855000 3.70 250,915.52
256 Base 100.181942 3.83 260,513.08200,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.966791 NHIO Local 96.880000 3.70 250,915.52
257 Base 100.207801 3.83 260,513.08200,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.966791 NHIO Local 96.860000 22.20 1,003,662.08
259 Base 100.187114 22.96 1,042,052.33800,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

18.000 0.947463 NHIO Local 96.815000 33.30 2,236,382.63
206 Base 102.183410 35.15 2,343,044.911,800,000.000

99Z827893 Total

82.000 Local 0.00 160.95 10,282,968.28
8,200,000.000 Base 0.00 167.65 10,664,333.58

99Z827901 3YR AUSTRALIAN TBOND FUTURES DEC12 XSFE 12 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.959417 NHIO Local 97.490000 3.70 109,721.19
670 Base 101.613793 3.86 114,066.20100,000.000

AUSTRALIAN DOLLAR  Total

83.000

8,300,000.000

164.65

171.51

10,392,689.47

10,778,399.78

Local

Base

CANADIAN DOLLAR

99Z893812 10YR GOVT OF CANADA BOND FTRS DEC12 XMON 26 Nov 2012 STATE STREET GLOBAL MKTS/BOS

15.000 0.994950 NHIO Local 137.011493 30.75 2,049,050.00
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330 Base 137.706913 30.91 2,076,051.811,500,000.000

26 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-15.000 0.994950 NHIO Local 137.011493 -30.75 -2,049,050.00
330 Base 137.706913 -30.91 -2,076,051.81-1,500,000.000

26 Nov 2012 STATE STREET GLOBAL MKTS/BOS

15.000 0.995050 NHIO Local 137.011428 30.75 2,049,050.00
391 Base 137.693008 30.90 2,076,051.811,500,000.000

99Z893812 Total

15.000 Local 0.00 30.75 2,049,050.00
1,500,000.000 Base 0.00 30.90 2,076,051.81

99Z992523 10YR GOVT OF CANADA BOND FTRS MAR13 XMON 14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.986050 NHIO Local 135.490000 16.40 1,085,443.81
192 Base 137.406825 16.63 1,090,953.12800,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.986050 NHIO Local 135.510000 4.10 271,360.95
195 Base 137.427108 4.16 272,738.28200,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.986050 NHIO Local 135.460000 2.05 135,680.48
200 Base 137.376401 2.08 136,369.14100,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.986050 NHIO Local 135.480000 6.15 407,041.43
196 Base 137.396684 6.24 409,107.42300,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.986050 NHIO Local 135.500000 6.15 135,680.47
208 Base 137.416967 6.24 136,369.14100,000.000

99Z992523 Total

15.000 Local 0.00 34.85 2,035,207.14
1,500,000.000 Base 0.00 35.35 2,045,537.10
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CANADIAN DOLLAR  Total

30.000

3,000,000.000

65.60

66.25

4,084,257.14

4,121,588.91

Local

Base

EURO CURRENCY

GERMANY

99Z730527 GERMAN EURO BOBL FUTURES DEC12 XEUR 16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.767283 NHIO Local 125.420000 5.10 755,340.00
453 Base 163.459897 6.65 949,160.47600,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.767283 NHIO Local 125.400000 5.10 755,340.00
461 Base 163.433831 6.65 949,160.46600,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.767283 NHIO Local 125.430000 5.95 881,230.00
458 Base 163.472930 7.75 1,107,353.88700,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.767283 NHIO Local 125.410000 2.55 377,670.00
463 Base 163.446864 3.32 474,580.23300,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.770891 NHIO Local 125.070000 0.85 125,890.00
722 Base 162.240836 1.10 158,193.41100,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.770891 NHIO Local 125.110000 7.65 1,133,010.00
721 Base 162.292724 9.92 1,423,740.70900,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.770891 NHIO Local 125.090000 1.70 251,780.00
724 Base 162.266780 2.21 316,386.82200,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.784929 NHIO Local 126.520000 2.55 377,670.00
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576 Base 161.186553 3.25 474,580.23300,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.782320 NHIO Local 126.510000 0.85 125,890.00
18 Base 161.711320 1.09 158,193.41100,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

24.000 0.771724 NHIO Local 126.250000 20.40 3,001,700.00
293 Base 163.594757 26.43 3,883,333.082,400,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.771724 NHIO Local 126.260000 5.10 748,200.00
295 Base 163.607715 6.61 981,974.81600,000.000

99Z730527 Total

68.000 Local 0.00 57.80 8,533,720.00
6,800,000.000 Base 0.00 74.98 10,876,657.50

99Z836050 GERMAN EURO BUXL FUTURES DEC12 XEUR 03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.774653 NHIO Local 132.260000 0.85 129,740.00
56 Base 170.734510 1.10 167,513.88100,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.767283 NHIO Local 130.580000 1.70 257,180.00
456 Base 170.184925 2.22 334,770.33200,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.767283 NHIO Local 130.660000 0.85 129,820.00
454 Base 170.289189 1.11 167,617.17100,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.767283 NHIO Local 130.740000 1.70 254,680.00
460 Base 170.393453 2.22 334,254.67200,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.767283 NHIO Local 130.600000 0.85 127,340.00
464 Base 170.210991 1.11 167,127.34100,000.000

29 Oct 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.774893 NHIO Local 131.403247 7.65 254,680.00
193 Base 169.575989 9.87 334,254.67200,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.778513 NHIO Local 132.880000 0.85 131,400.00
401 Base 170.684369 1.09 170,268.13100,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.784929 NHIO Local 133.720000 1.70 266,673.88
565 Base 170.359357 2.17 340,249.42200,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.784929 NHIO Local 133.760000 0.85 133,336.94
582 Base 170.410317 1.08 170,124.71100,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.784929 NHIO Local 133.900000 0.85 133,336.94
571 Base 170.588677 1.08 170,124.71100,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.784929 NHIO Local 133.800000 1.70 266,673.89
563 Base 170.461277 2.17 340,249.42200,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.784929 NHIO Local 133.640000 0.85 133,336.95
580 Base 170.257437 1.08 170,124.71100,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.784929 NHIO Local 133.780000 0.85 133,336.94
567 Base 170.435797 1.08 170,124.71100,000.000

99Z836050 Total

18.000 Local 0.00 21.25 2,351,535.54
1,800,000.000 Base 0.00 27.38 3,036,803.87

99Z886592 GERMAN EURO BOBL FUTURES MAR13 XEUR 11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

40.000 0.769764 NHIO Local 127.664663 34.00 5,106,663.88
36 Base 165.849095 44.17 6,608,532.104,000,000.000
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99Z913354 EURO OAT FUTURES DEC12 XEUR 28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.773874 NHIO Local 136.660000 0.85 132,880.00
490 Base 176.592055 1.10 167,462.09100,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.773874 NHIO Local 136.640000 1.70 265,760.00
492 Base 176.566211 2.20 334,924.19200,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.764468 NHIO Local 137.310000 0.85 132,880.00
712 Base 179.615105 1.11 167,462.09100,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.764468 NHIO Local 137.330000 0.85 132,880.00
711 Base 179.641267 1.11 167,462.10100,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.764468 NHIO Local 137.340000 0.85 132,880.00
714 Base 179.654348 1.11 167,462.09100,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.764468 NHIO Local 137.370000 0.85 137,350.00
709 Base 179.693591 1.11 179,667.43100,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.764468 NHIO Local 137.230000 0.85 132,880.00
713 Base 179.510457 1.11 167,462.10100,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.764468 NHIO Local 137.260000 2.55 398,800.00
715 Base 179.549700 3.34 502,587.92300,000.000

99Z913354 Total

11.000 Local 0.00 9.35 1,466,310.00
1,100,000.000 Base 0.00 12.19 1,854,490.01
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GERMANY Total
137.000

13,700,000.000 158.72

122.40 17,458,229.42

22,376,483.48

Local

Base

UNITED KINGDOM

99XU40568 3MO EURIBOR INTEREST RATE FTRS DEC12 XLIF 30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

15.000 0.768699 NHIO Local 99.810000 16.50 3,741,750.00
603 Base 129.842760 21.46 4,831,162.693,750,000.000

UNITED KINGDOM Total
15.000

3,750,000.000 21.46

16.50 3,741,750.00

4,831,162.69

Local

Base

EURO CURRENCY  Total

152.000

17,450,000.000

138.90

180.18

21,199,979.42

27,207,646.17

Local

Base

JAPANESE YEN

99Z889455 10YR JGB MINI FUTURES SGX DEC12 XSES 30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 82.540000 NHIO Local 144.850000 0.00 86,276,800.00
629 Base 1.754907 0.00 1,103,848.5260,000,000.000

JAPANESE YEN  Total

6.000

60,000,000.000

0.00

0.00

86,276,800.00

1,103,848.52

Local

Base

POUND STERLING

99Z730543 UK LONG GILT BOND FUTURES DEC12 XLIF 01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.619502 NHIO Local 120.350000 2.40 355,976.54
760 Base 194.268945 3.87 578,443.66300,000.000

01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.619502 NHIO Local 120.340000 2.40 355,976.36
756 Base 194.252803 3.87 578,443.37300,000.000
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01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.619502 NHIO Local 120.360000 2.40 355,976.54
765 Base 194.285087 3.87 578,443.66300,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623733 NHIO Local 120.070000 0.80 119,060.00
259 Base 192.502241 1.28 193,115.26100,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.623733 NHIO Local 120.080000 2.40 356,357.70
252 Base 192.518273 3.85 578,711.93300,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.623733 NHIO Local 120.080000 2.40 357,170.00
257 Base 192.518273 3.85 579,329.56300,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.623733 NHIO Local 119.980000 1.60 238,572.60
276 Base 192.357948 2.57 387,704.18200,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.623733 NHIO Local 120.020000 3.20 476,800.00
265 Base 192.422078 5.13 774,847.36400,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.623733 NHIO Local 120.030000 1.60 238,572.60
270 Base 192.438111 2.57 387,704.18200,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623733 NHIO Local 120.010000 0.80 119,286.30
274 Base 192.406046 1.28 193,852.09100,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623733 NHIO Local 119.970000 0.80 119,090.00
263 Base 192.341916 1.28 193,163.92100,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623733 NHIO Local 120.000000 0.80 119,210.00

Prepared by State StreetPage 703



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Cost

Lot Notional Par

267 Base 192.390013 1.28 193,728.09100,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.622123 NHIO Local 120.150000 6.40 955,618.83
354 Base 193.129011 10.29 1,552,553.39800,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.622123 NHIO Local 120.120000 2.40 362,030.00
363 Base 193.080789 3.86 584,026.74300,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.622123 NHIO Local 120.130000 4.00 603,450.00
366 Base 193.096863 6.43 971,458.06500,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.622123 NHIO Local 120.080000 1.60 241,284.70
361 Base 193.016494 2.57 390,253.60200,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.622123 NHIO Local 120.070000 0.80 120,700.00
367 Base 193.000420 1.29 194,037.41100,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.622123 NHIO Local 120.140000 5.60 844,302.94
359 Base 193.112937 9.00 1,369,121.41700,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.622123 NHIO Local 120.090000 0.80 120,680.00
365 Base 193.032568 1.29 194,680.96100,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.622123 NHIO Local 120.110000 0.80 120,614.71
357 Base 193.064715 1.29 195,588.77100,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.621079 NHIO Local 119.650000 0.80 120,620.00
473 Base 192.648600 1.29 194,964.10100,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.621079 NHIO Local 119.670000 1.60 241,240.00
471 Base 192.680802 2.58 389,928.20200,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.621079 NHIO Local 119.580000 4.80 724,140.00
470 Base 192.535893 7.73 1,166,238.59600,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.621079 NHIO Local 119.640000 1.60 241,420.00
467 Base 192.632499 2.58 388,106.97200,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.618640 NHIO Local 118.500000 1.60 237,540.00
535 Base 191.549205 2.59 383,971.30200,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618640 NHIO Local 118.510000 0.80 118,790.00
536 Base 191.565369 1.29 192,017.97100,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.618640 NHIO Local 118.540000 1.60 237,400.00
526 Base 191.613863 2.59 383,744.99200,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.618640 NHIO Local 118.560000 1.60 237,460.00
528 Base 191.646192 2.59 383,841.98200,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.618640 NHIO Local 118.550000 1.60 237,500.00
530 Base 191.630027 2.59 383,906.63200,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.619579 NHIO Local 118.590000 1.60 241,380.00
572 Base 191.404163 2.58 390,154.49200,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.619579 NHIO Local 118.580000 2.40 361,910.00
571 Base 191.388023 3.87 584,973.12300,000.000

Prepared by State StreetPage 705



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Cost

Lot Notional Par

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.623947 NHIO Local 118.400000 3.20 481,590.00
658 Base 189.759707 5.13 769,893.59400,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.623947 NHIO Local 118.500000 5.60 841,530.00
659 Base 189.919977 8.98 1,352,170.39700,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.623947 NHIO Local 118.460000 2.40 357,860.00
660 Base 189.855869 3.85 577,302.05300,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.623947 NHIO Local 118.450000 1.60 240,770.00
657 Base 189.839842 2.56 384,906.83200,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.623947 NHIO Local 118.470000 3.20 482,790.00
650 Base 189.871896 5.13 780,357.48400,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.623947 NHIO Local 118.440000 1.60 237,840.00
661 Base 189.823815 2.56 384,456.23200,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.623947 NHIO Local 118.510000 1.60 237,880.00
662 Base 189.936004 2.56 384,520.89200,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.623947 NHIO Local 118.504659 2.40 356,820.00
663 Base 189.927444 3.85 576,781.33300,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627707 NHIO Local 118.860000 1.60 237,880.00
723 Base 189.355862 2.55 384,520.88200,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627707 NHIO Local 118.850000 1.60 237,530.00
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726 Base 189.339931 2.55 382,040.14200,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627707 NHIO Local 118.880000 0.80 118,940.00
725 Base 189.387724 1.27 192,260.44100,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627707 NHIO Local 118.890000 1.60 237,210.00
735 Base 189.403655 2.55 379,607.06200,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627707 NHIO Local 118.840000 0.80 118,600.00
734 Base 189.324000 1.27 189,795.53100,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627707 NHIO Local 118.830000 1.60 237,240.00
736 Base 189.308069 2.55 379,655.07200,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627707 NHIO Local 118.920000 0.80 118,580.00
731 Base 189.451448 1.27 189,763.52100,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.620386 NHIO Local 118.340000 2.40 355,880.00
91 Base 190.752209 3.87 569,514.62300,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620386 NHIO Local 118.360000 1.60 237,240.00
90 Base 190.784447 2.58 379,655.07200,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620386 NHIO Local 118.330000 1.60 237,600.00
92 Base 190.736090 2.58 380,361.98200,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.620386 NHIO Local 118.370000 3.20 475,920.00
93 Base 190.800566 5.16 762,137.81400,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.620386 NHIO Local 118.450000 1.60 238,100.00
102 Base 190.929518 2.58 381,293.10200,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620386 NHIO Local 118.460000 0.80 119,000.00
100 Base 190.945637 1.29 190,566.48100,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620386 NHIO Local 118.430000 1.60 237,960.00
95 Base 190.897280 2.58 381,068.90200,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.620386 NHIO Local 118.420000 4.00 595,000.00
101 Base 190.881161 6.45 952,832.39500,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620386 NHIO Local 118.440000 0.80 118,990.00
99 Base 190.913399 1.29 190,550.46100,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.620713 NHIO Local 119.110000 4.00 595,290.00
287 Base 191.892227 6.44 953,296.80500,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620713 NHIO Local 119.120000 1.60 238,100.00
280 Base 191.908338 2.58 381,293.10200,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620713 NHIO Local 119.080000 0.80 119,070.00
289 Base 191.843896 1.29 190,678.58100,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.620713 NHIO Local 119.090000 3.20 476,200.00
284 Base 191.860006 5.16 762,586.19400,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620713 NHIO Local 119.100000 0.80 119,060.00
288 Base 191.876117 1.29 190,662.56100,000.000
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31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620713 NHIO Local 119.160000 0.80 119,080.00
294 Base 191.972780 1.29 190,694.59100,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.620713 NHIO Local 119.140000 3.20 476,310.00
292 Base 191.940559 5.16 762,762.34400,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620713 NHIO Local 119.100000 0.80 119,080.00
293 Base 191.876117 1.29 190,694.59100,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620713 NHIO Local 119.190000 1.60 238,180.00
295 Base 192.021111 2.58 381,421.21200,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620713 NHIO Local 119.120000 0.80 119,070.00
291 Base 191.908338 1.29 190,678.58100,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620713 NHIO Local 119.130000 0.80 119,070.00
290 Base 191.924448 1.29 190,678.58100,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620713 NHIO Local 119.200000 0.80 119,090.00
296 Base 192.037222 1.29 190,710.60100,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.619559 NHIO Local 118.960000 1.60 238,200.00
349 Base 192.007541 2.58 381,453.24200,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.619559 NHIO Local 118.900000 0.80 119,110.00
359 Base 191.910698 1.29 190,742.64100,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.619559 NHIO Local 118.890000 1.60 238,200.00
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354 Base 191.894557 2.58 381,453.24200,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.619559 NHIO Local 118.920000 1.60 238,200.00
357 Base 191.942979 2.58 381,453.24200,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.619559 NHIO Local 118.910000 0.80 119,110.00
361 Base 191.926838 1.29 190,742.63100,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.623461 NHIO Local 118.940000 1.60 237,560.00
424 Base 190.773761 2.57 381,034.26200,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.623461 NHIO Local 118.930000 1.60 237,660.00
431 Base 190.757722 2.57 381,194.65200,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623461 NHIO Local 118.910000 0.80 118,830.00
430 Base 190.725643 1.28 190,597.33100,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623461 NHIO Local 118.870000 0.80 118,790.00
427 Base 190.661485 1.28 190,533.17100,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623461 NHIO Local 118.830000 0.80 118,780.00
420 Base 190.597327 1.28 190,517.13100,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.623461 NHIO Local 118.950000 4.00 595,190.00
432 Base 190.789801 6.42 954,654.74500,000.000

05 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.625958 NHIO Local 119.630000 0.80 119,240.00
474 Base 191.115059 1.28 190,950.81100,000.000

05 Nov 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 0.625958 NHIO Local 119.620000 0.80 119,140.00
469 Base 191.099083 1.28 190,790.67100,000.000

05 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.625958 NHIO Local 119.660000 3.20 476,910.00
473 Base 191.162985 5.11 763,723.18400,000.000

05 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.625958 NHIO Local 119.640000 3.20 476,480.00
467 Base 191.131034 5.11 763,034.60400,000.000

05 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.625958 NHIO Local 119.650000 0.80 119,220.00
471 Base 191.147010 1.28 190,918.79100,000.000

05 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.625958 NHIO Local 119.610000 0.80 119,280.00
477 Base 191.083108 1.28 191,014.87100,000.000

05 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.625958 NHIO Local 119.600000 1.60 238,480.00
475 Base 191.067132 2.56 381,901.63200,000.000

05 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.625958 NHIO Local 119.620000 2.40 357,780.00
476 Base 191.099083 3.83 572,948.53300,000.000

06 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.625626 NHIO Local 119.550000 5.60 835,240.00
497 Base 191.088606 8.95 1,337,552.49700,000.000

06 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.625626 NHIO Local 119.540000 0.80 119,290.00
495 Base 191.072622 1.28 191,030.88100,000.000

06 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.625626 NHIO Local 119.560000 2.40 357,900.00
496 Base 191.104590 3.84 573,140.70300,000.000
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08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.625880 NHIO Local 120.140000 1.60 238,680.00
557 Base 191.953729 2.56 382,221.91200,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.625880 NHIO Local 120.100000 1.60 238,700.00
559 Base 191.889819 2.56 382,253.94200,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.625880 NHIO Local 120.150000 0.80 119,350.00
561 Base 191.969707 1.28 191,126.97100,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.625880 NHIO Local 120.130000 0.80 119,350.00
558 Base 191.937752 1.28 191,126.97100,000.000

09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.628457 NHIO Local 120.890000 0.80 120,890.00
630 Base 192.360018 1.27 192,360.02100,000.000

09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.628457 NHIO Local 120.820000 2.40 362,640.00
625 Base 192.248634 3.82 577,032.32300,000.000

09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.628457 NHIO Local 120.830000 3.20 476,340.00
631 Base 192.264546 5.09 764,759.50400,000.000

09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.628457 NHIO Local 120.920000 1.60 241,780.00
626 Base 192.407754 2.55 384,720.03200,000.000

09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.628555 NHIO Local 118.658789 0.00 951,000.00
645 Base 188.780280 0.00 1,530,730.50800,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.629545 NHIO Local 120.680000 0.80 120,590.00
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708 Base 191.694001 1.27 191,551.04100,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.629545 NHIO Local 120.690000 1.60 237,710.00
713 Base 191.709886 2.54 382,618.24200,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.629545 NHIO Local 120.700000 1.60 241,170.00
703 Base 191.725770 2.54 383,086.20200,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.631014 NHIO Local 120.270000 0.80 120,360.00
770 Base 190.597990 1.27 190,740.62100,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.631014 NHIO Local 120.290000 3.20 481,490.00
772 Base 190.629685 5.07 763,041.70400,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.631014 NHIO Local 120.300000 2.40 357,158.47
775 Base 190.645532 3.80 574,721.27300,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.631014 NHIO Local 120.310000 2.40 358,195.40
776 Base 190.661380 3.80 576,067.64300,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.631014 NHIO Local 120.270000 0.80 119,398.47
777 Base 190.597990 1.27 192,022.55100,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.631014 NHIO Local 120.280000 0.80 118,880.00
774 Base 190.613837 1.27 191,349.36100,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.631014 NHIO Local 120.290000 2.40 358,195.40
778 Base 190.629685 3.80 576,067.63300,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS
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3.000 0.630418 NHIO Local 120.290000 2.40 358,195.40
11 Base 190.809907 3.81 576,067.64300,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.630418 NHIO Local 120.280000 1.60 238,828.46
15 Base 190.794045 2.54 384,095.80200,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.630298 NHIO Local 120.410000 2.40 358,290.00
65 Base 191.036621 3.81 576,219.78300,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.630298 NHIO Local 120.390816 0.80 119,430.00
69 Base 191.006184 1.27 192,073.26100,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-1.000 0.630298 NHIO Local 120.390816 -0.80 -119,430.00
69 Base 191.006184 -1.27 -192,073.26-100,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.630298 NHIO Local 120.390740 0.80 119,430.00
95 Base 191.006064 1.27 192,073.26100,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627904 NHIO Local 120.050000 1.60 238,860.00
176 Base 191.191647 2.55 384,146.52200,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627904 NHIO Local 119.990000 0.80 119,430.00
174 Base 191.096091 1.27 192,073.26100,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.627904 NHIO Local 120.020000 2.40 357,540.00
187 Base 191.143869 3.82 573,476.13300,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627904 NHIO Local 119.980000 0.80 119,430.00
177 Base 191.080165 1.27 192,073.26100,000.000
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20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.627904 NHIO Local 120.040000 2.40 358,020.00
179 Base 191.175721 3.82 575,273.14300,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.623947 NHIO Local 119.190000 2.40 358,010.83
428 Base 191.025840 3.85 573,784.04300,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.623947 NHIO Local 119.170000 1.60 238,636.94
426 Base 190.993786 2.56 382,463.49200,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623947 NHIO Local 119.300000 0.80 119,336.94
429 Base 191.202137 1.28 191,261.35100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

20.000 0.623947 NHIO Local 119.309155 16.00 2,387,291.09
431 Base 191.216810 25.64 3,826,303.512,000,000.000

99Z730543 Total

302.000 Local 0.00 235.20 36,068,247.22
30,200,000.000 Base 0.00 377.01 57,981,518.91

99Z870588 UK LONG GILT BOND FUTURES MAR13 XLIF 27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

20.000 0.623947 NHIO Local 118.584071 16.80 2,370,980.00
457 Base 190.054718 26.93 3,799,970.192,000,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.621234 NHIO Local 118.880000 2.40 357,486.49
698 Base 191.361065 3.86 571,853.03300,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.621234 NHIO Local 118.890000 0.80 119,162.16
701 Base 191.377162 1.29 190,617.68100,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.621234 NHIO Local 118.930000 0.80 119,162.16
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700 Base 191.441550 1.29 190,617.68100,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

29.000 0.621234 NHIO Local 118.816569 23.20 3,459,302.99
704 Base 191.258960 37.35 5,541,403.532,900,000.000

10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.622374 NHIO Local 119.730000 3.20 476,676.22
3 Base 192.376288 5.14 765,727.67400,000.000

10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.622374 NHIO Local 119.720000 0.80 119,490.00
2 Base 192.360221 1.29 191,482.71100,000.000

10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.622374 NHIO Local 119.750000 1.60 237,676.22
4 Base 192.408423 2.57 382,730.20200,000.000

10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.622374 NHIO Local 119.770000 1.60 238,980.00
1 Base 192.440558 2.57 382,965.43200,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

24.000 0.621022 NHIO Local 119.175089 19.20 2,871,900.00
34 Base 191.901557 30.92 4,603,798.272,400,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.619655 NHIO Local 118.426640 3.20 475,330.00
197 Base 191.117057 5.16 766,660.05400,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.619655 NHIO Local 118.408955 7.20 1,070,190.00
194 Base 191.088517 11.62 1,725,079.44900,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.614779 NHIO Local 117.450000 3.20 475,580.00
327 Base 191.044261 5.21 767,063.28400,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS
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4.000 0.614779 NHIO Local 117.470000 3.20 473,060.00
335 Base 191.076793 5.21 765,939.48400,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.614779 NHIO Local 117.460000 2.40 356,580.00
324 Base 191.060527 3.90 575,128.10300,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.614779 NHIO Local 117.490000 0.80 117,630.00
344 Base 191.109325 1.30 191,195.86100,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.614779 NHIO Local 117.500000 1.60 235,280.00
345 Base 191.125591 2.60 382,424.22200,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.614779 NHIO Local 117.510000 1.60 117,640.00
350 Base 191.141857 2.60 191,212.11100,000.000

99Z870588 Total

115.000 Local 0.00 93.60 13,692,106.24
11,500,000.000 Base 0.00 150.81 21,985,868.93

POUND STERLING  Total

417.000

41,700,000.000

328.80

527.82

49,760,353.46

79,967,387.84

Local

Base

US DOLLAR

99Z475636 10YR US TREASURY NOTE FUTURES DEC12 XCBT 01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 133.593750 16.56 1,068,765.63
755 Base 133.593750 16.56 1,068,765.63800,000.000

03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 133.703125 6.21 400,828.13
52 Base 133.703125 6.21 400,828.13300,000.000

03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

Prepared by State StreetPage 717



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Cost

Lot Notional Par

21.000 1.000000 NHIO Local 133.640625 43.47 2,806,312.50
53 Base 133.640625 43.47 2,806,312.502,100,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 133.656250 16.56 1,069,171.88
109 Base 133.656250 16.56 1,069,171.88800,000.000

09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.187500 18.63 1,202,906.25
194 Base 133.187500 18.63 1,202,906.25900,000.000

10 Oct 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.906250 20.70 1,336,671.88
213 Base 132.906250 20.70 1,336,671.881,000,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 133.171875 6.21 399,937.50
407 Base 133.171875 6.21 399,937.50300,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 133.156250 26.91 1,732,500.00
402 Base 133.156250 26.91 1,732,500.001,300,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.203125 10.35 666,468.75
403 Base 133.203125 10.35 666,468.75500,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

20.000 1.000000 NHIO Local 133.046875 41.40 2,664,656.25
472 Base 133.046875 41.40 2,664,656.252,000,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 133.093750 2.07 132,500.00
474 Base 133.093750 2.07 132,500.00100,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.328125 8.28 530,046.88
527 Base 132.328125 8.28 530,046.88400,000.000
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18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

19.000 1.000000 NHIO Local 132.140625 39.33 2,518,218.75
563 Base 132.140625 39.33 2,518,218.751,900,000.000

19 Oct 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 132.093750 26.91 1,722,421.88
621 Base 132.093750 26.91 1,722,421.881,300,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.312500 8.28 530,437.50
719 Base 132.312500 8.28 530,437.50400,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 132.328125 14.49 928,390.63
720 Base 132.328125 14.49 928,390.63700,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

15.000 1.000000 NHIO Local 132.281250 31.05 1,989,609.38
15 Base 132.281250 31.05 1,989,609.381,500,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 131.906250 33.12 2,123,343.75
103 Base 131.906250 33.12 2,123,343.751,600,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 131.812500 10.35 663,671.88
107 Base 131.812500 10.35 663,671.88500,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 131.765625 4.14 265,437.50
105 Base 131.765625 4.14 265,437.50200,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 131.843750 12.42 796,531.25
108 Base 131.843750 12.42 796,531.25600,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

19.000 1.000000 NHIO Local 131.781250 39.33 2,521,781.25
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106 Base 131.781250 39.33 2,521,781.251,900,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.515625 25.85 1,454,921.88
159 Base 132.515625 25.85 1,454,921.881,100,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.843750 22.77 1,461,000.00
355 Base 132.843750 22.77 1,461,000.001,100,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 132.796875 26.91 1,726,828.13
413 Base 132.796875 26.91 1,726,828.131,300,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 132.812500 12.42 796,593.75
409 Base 132.812500 12.42 796,593.75600,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 132.484375 10.35 666,625.00
426 Base 132.484375 10.35 666,625.00500,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 132.500000 12.42 797,921.87
419 Base 132.500000 12.42 797,921.87600,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 132.515625 6.21 399,984.38
428 Base 132.515625 6.21 399,984.38300,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.515625 20.70 1,333,281.25
429 Base 132.515625 20.70 1,333,281.251,000,000.000

05 Nov 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 133.078125 43.47 2,800,843.76
472 Base 133.078125 43.47 2,800,843.762,100,000.000

07 Nov 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 1.000000 NHIO Local 133.312500 2.07 132,906.25
507 Base 133.312500 2.07 132,906.25100,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.718750 18.63 1,201,693.45
583 Base 133.718750 18.63 1,201,693.45900,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-9.000 1.000000 NHIO Local 133.718750 -18.63 -1,201,693.45
583 Base 133.718750 -18.63 -1,201,693.45-900,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 133.734375 26.91 1,735,779.44
585 Base 133.734375 26.91 1,735,779.441,300,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-13.000 1.000000 NHIO Local 133.734375 -26.91 -1,735,779.44
585 Base 133.734375 -26.91 -1,735,779.44-1,300,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 133.734375 26.91 1,735,780.33
616 Base 133.734375 26.91 1,735,780.331,300,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.718750 18.63 1,201,694.08
617 Base 133.718750 18.63 1,201,694.08900,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 133.968750 43.47 2,814,984.38
704 Base 133.968750 43.47 2,814,984.382,100,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.796875 18.63 1,205,328.13
767 Base 133.796875 18.63 1,205,328.13900,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.828125 10.35 669,687.50
769 Base 133.828125 10.35 669,687.50500,000.000
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14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 133.859375 16.56 1,070,687.50
771 Base 133.859375 16.56 1,070,687.50800,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.859375 18.63 1,197,843.75
773 Base 133.859375 18.63 1,197,843.75900,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

22.000 1.000000 NHIO Local 133.796875 45.54 2,933,265.63
175 Base 133.796875 45.54 2,933,265.632,200,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 133.390625 43.47 2,801,000.01
231 Base 133.390625 43.47 2,801,000.012,100,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

27.000 1.000000 NHIO Local 133.437500 55.89 3,572,234.38
303 Base 133.437500 55.89 3,572,234.382,700,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 133.468750 33.12 2,120,812.50
310 Base 133.468750 33.12 2,120,812.501,600,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

20.000 1.000000 NHIO Local 133.453125 41.40 2,658,484.38
311 Base 133.453125 41.40 2,658,484.382,000,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 133.984375 14.49 936,984.38
508 Base 133.984375 14.49 936,984.38700,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

78.000 1.000000 NHIO Local 133.922276 183.30 10,422,145.01
510 Base 133.922276 183.30 10,422,145.017,800,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

186.000 1.000000 NHIO Local 133.922127 437.10 24,912,968.79
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514 Base 133.922127 437.10 24,912,968.7918,600,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 133.984375 2.07 133,484.38
516 Base 133.984375 2.07 133,484.38100,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

31.000 1.000000 NHIO Local 133.718750 64.17 4,138,875.00
519 Base 133.718750 64.17 4,138,875.003,100,000.000

99Z475636 Total

781.000 Local 0.00 1,693.67 104,167,775.82
78,100,000.000 Base 0.00 1,693.67 104,167,775.82

99Z475651 5YR US TREASURY NOTE FUTURES DEC12 XCBT 18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 123.984375 2.07 123,914.06
568 Base 123.984375 2.07 123,914.06100,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 124.132813 43.47 2,612,359.39
282 Base 124.132813 43.47 2,612,359.392,100,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 124.125000 24.84 1,493,343.75
279 Base 124.125000 24.84 1,493,343.751,200,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

17.000 1.000000 NHIO Local 124.171875 39.95 2,107,992.19
346 Base 124.171875 39.95 2,107,992.191,700,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

17.000 1.000000 NHIO Local 124.765625 35.19 2,106,539.08
19 Base 124.765625 35.19 2,106,539.081,700,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 124.757813 53.82 870,500.01
49 Base 124.757813 53.82 870,500.01700,000.000
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99Z475651 Total

75.000 Local 0.00 199.34 9,314,648.48
7,500,000.000 Base 0.00 199.34 9,314,648.48

99Z730220 30YR US TREASURY BOND FUTURES DEC12 XCBT 03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.000000 2.07 149,437.50
51 Base 150.000000 2.07 149,437.50100,000.000

03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.968750 20.70 298,937.50
80 Base 149.968750 20.70 298,937.50200,000.000

19 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 146.625000 12.42 879,750.00
615 Base 146.625000 12.42 879,750.00600,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 147.625000 12.42 881,093.75
31 Base 147.625000 12.42 881,093.75600,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 147.562500 2.07 146,906.25
40 Base 147.562500 2.07 146,906.25100,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 147.593750 10.35 734,593.75
42 Base 147.593750 10.35 734,593.75500,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 147.656250 26.91 1,908,375.00
18 Base 147.656250 26.91 1,908,375.001,300,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 147.531250 10.35 734,406.25
34 Base 147.531250 10.35 734,406.25500,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.437500 2.07 146,968.75
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104 Base 146.437500 2.07 146,968.75100,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.187500 6.21 146,968.75
125 Base 146.187500 6.21 146,968.75100,000.000

30 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 148.750000 12.42 892,984.37
211 Base 148.750000 12.42 892,984.37600,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 151.416802 20.70 1,503,218.75
495 Base 151.416802 20.70 1,503,218.751,000,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

18.000 1.000000 NHIO Local 150.875000 37.26 2,709,562.50
501 Base 150.875000 37.26 2,709,562.501,800,000.000

99Z730220 Total

75.000 Local 0.00 175.95 11,133,203.12
7,500,000.000 Base 0.00 175.95 11,133,203.12

99Z790935 2YR US TREASURY NOTE FUTURES MAR13 XCBT 27 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 110.218750 4.14 440,812.50
448 Base 110.218750 4.14 440,812.50400,000.000

99Z836225 2YR US TREASURY NOTE FUTURES DEC12 XCBT 28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 110.210938 4.14 441,046.87
511 Base 110.210938 4.14 441,046.87400,000.000

99Z870612 30YR US TREASURY BOND FUTURE MAR13 XCBT 28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.554688 4.14 299,109.38
506 Base 149.554688 4.14 299,109.38200,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 149.593750 8.28 598,218.75
558 Base 149.593750 8.28 598,218.75400,000.000
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30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 150.125000 14.49 1,048,406.25
611 Base 150.125000 14.49 1,048,406.25700,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.156250 4.14 299,109.38
613 Base 150.156250 4.14 299,109.38200,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 150.031250 0.00 897,328.12
635 Base 150.031250 0.00 897,328.12600,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 150.437500 20.70 449,068.55
786 Base 150.437500 20.70 449,068.55300,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 147.625000 10.35 746,451.93
154 Base 147.625000 10.35 746,451.93500,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 147.593750 8.28 593,187.50
157 Base 147.593750 8.28 593,187.50400,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 147.562500 14.49 1,041,911.54
156 Base 147.562500 14.49 1,041,911.54700,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 147.687500 2.07 149,290.39
150 Base 147.687500 2.07 149,290.39100,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 147.468750 6.21 444,937.50
423 Base 147.468750 6.21 444,937.50300,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 147.500000 4.14 296,041.06
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434 Base 147.500000 4.14 296,041.06200,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 147.531250 18.63 1,328,162.41
437 Base 147.531250 18.63 1,328,162.41900,000.000

27 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.218750 2.07 147,031.25
450 Base 148.218750 2.07 147,031.25100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 148.375000 8.28 588,187.50
533 Base 148.375000 8.28 588,187.50400,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 148.437500 6.21 440,531.25
539 Base 148.437500 6.21 440,531.25300,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 148.281250 8.28 588,125.00
530 Base 148.281250 8.28 588,125.00400,000.000

99Z870612 Total

67.000 Local 0.00 140.76 9,955,097.76
6,700,000.000 Base 0.00 140.76 9,955,097.76

99Z870620 5YR US TREASURY NOTE FUTURES MAR13 XCBT 07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

30.000 1.000000 NHIO Local 124.789063 62.10 3,740,625.00
767 Base 124.789063 62.10 3,740,625.003,000,000.000

12 Dec 2012 STATE STREET GLOBAL MKTS/BOS

30.000 1.000000 NHIO Local 124.593750 66.24 3,738,753.18
80 Base 124.593750 66.24 3,738,753.183,000,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.179688 4.14 248,970.32
279 Base 124.179688 4.14 248,970.32200,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS
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22.000 1.000000 NHIO Local 124.187500 49.68 2,738,673.54
303 Base 124.187500 49.68 2,738,673.542,200,000.000

99Z870620 Total

84.000 Local 0.00 182.16 10,467,022.04
8,400,000.000 Base 0.00 182.16 10,467,022.04

99Z870638 10YR US TREASURY NOTE FUTURES MAR13 XCBT 07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.890625 18.63 1,198,968.75
771 Base 133.890625 18.63 1,198,968.75900,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 133.906250 20.70 1,332,187.50
768 Base 133.906250 20.70 1,332,187.501,000,000.000

10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 133.765625 6.21 399,656.25
798 Base 133.765625 6.21 399,656.25300,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 133.156250 43.47 2,800,059.85
142 Base 133.156250 43.47 2,800,059.852,100,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 132.875000 28.98 1,867,939.61
147 Base 132.875000 28.98 1,867,939.611,400,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.906250 20.70 1,334,242.58
148 Base 132.906250 20.70 1,334,242.581,000,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 132.890625 6.21 400,272.77
152 Base 132.890625 6.21 400,272.77300,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 132.859375 16.56 1,067,394.06
145 Base 132.859375 16.56 1,067,394.06800,000.000
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14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 132.671875 28.98 1,859,485.91
202 Base 132.671875 28.98 1,859,485.911,400,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-14.000 1.000000 NHIO Local 132.671875 -28.98 -1,859,485.91
202 Base 132.671875 -28.98 -1,859,485.91-1,400,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 132.656250 14.49 933,969.81
203 Base 132.656250 14.49 933,969.81700,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-7.000 1.000000 NHIO Local 132.656250 -14.49 -933,969.81
203 Base 132.656250 -14.49 -933,969.81-700,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 132.656250 14.49 928,578.88
225 Base 132.656250 14.49 928,578.88700,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 132.671875 28.98 1,864,876.84
226 Base 132.671875 28.98 1,864,876.841,400,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.343750 22.77 1,454,671.88
269 Base 132.343750 22.77 1,454,671.881,100,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.140625 8.28 529,000.00
271 Base 132.140625 8.28 529,000.00400,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 132.156250 12.42 793,500.00
275 Base 132.156250 12.42 793,500.00600,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 131.968750 20.70 1,334,242.58
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280 Base 131.968750 20.70 1,334,242.581,000,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.218750 22.77 1,453,578.13
342 Base 132.218750 22.77 1,453,578.131,100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 133.000000 2.07 133,424.26
528 Base 133.000000 2.07 133,424.26100,000.000

99Z870638 Total

142.000 Local 0.00 293.94 18,892,593.94
14,200,000.000 Base 0.00 293.94 18,892,593.94

US DOLLAR  Total

1,228.000

123,200,000.000

2,694.10

2,694.10

164,812,200.53

164,812,200.53

Local

Base

FUTURE BUY TO CLOSE  Total
1,916.000

253,650,000.000 3,639.86 287,991,071.75Base

FUTURE BUY TO OPEN
AUSTRALIAN DOLLAR

99Z827893 10YR AUSTRALIAN TBOND FUTURES DEC12 XSFE 07 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.960984 NHIO Local 96.910000 5.55 374,609.73
516 Base 100.844551 5.78 389,818.90300,000.000

07 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.960984 NHIO Local 96.895000 0.00 124,723.47
513 Base 100.828942 0.00 129,787.25100,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.966791 NHIO Local 96.865000 3.70 248,862.42
260 Base 100.192286 3.83 257,410.77200,000.000
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21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.966791 NHIO Local 96.860000 0.00 497,530.28
258 Base 100.187114 0.00 514,620.31400,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.958957 NHIO Local 96.925000 5.55 375,049.68
626 Base 101.073354 5.79 391,101.67300,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.958957 NHIO Local 96.920000 1.85 124,967.66
627 Base 101.068140 1.93 130,316.23100,000.000

99Z827893 Total

14.000 Local 0.00 16.65 1,745,743.24
1,400,000.000 Base 0.00 17.33 1,813,055.13

99Z827901 3YR AUSTRALIAN TBOND FUTURES DEC12 XSFE 01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.963995 NHIO Local 97.640000 9.25 552,414.10
753 Base 101.286832 9.60 573,046.64500,000.000

02 Oct 2012 STATE STREET GLOBAL MKTS/BOS

13.000 0.971676 NHIO Local 97.650000 24.05 1,436,674.59
20 Base 100.496462 24.75 1,478,553.131,300,000.000

02 Oct 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.971676 NHIO Local 97.640000 14.80 883,862.56
22 Base 100.486170 15.23 909,626.83800,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.961631 NHIO Local 97.510000 3.70 220,171.94
580 Base 101.400641 3.85 228,956.78200,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

35.000 0.961631 NHIO Local 97.530000 64.75 3,855,141.85
579 Base 101.421439 67.33 4,008,961.703,500,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

20.000 0.961631 NHIO Local 97.520000 37.00 2,202,328.80
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581 Base 101.411040 38.48 2,290,201.542,000,000.000

12 Nov 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.959417 NHIO Local 97.500000 14.80 880,444.16
671 Base 101.624216 15.43 917,686.64800,000.000

12 Nov 2012 STATE STREET GLOBAL MKTS/BOS

20.000 0.959417 NHIO Local 97.490000 37.00 2,200,501.40
672 Base 101.613793 38.57 2,293,581.832,000,000.000

12 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.959417 NHIO Local 97.490000 0.00 110,025.07
669 Base 101.613793 0.00 114,679.09100,000.000

99Z827901 Total

112.000 Local 0.00 205.35 12,341,564.47
11,200,000.000 Base 0.00 213.24 12,815,294.18

99Z954721 10YR AUSTRALIAN TBOND FUTURES MAR13 XSFE 14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.947463 NHIO Local 96.740000 12.95 862,556.45
204 Base 102.104251 13.67 910,385.37700,000.000

31 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.962232 NHIO Local 96.770000 7.40 494,044.68
592 Base 100.568262 7.69 513,436.14400,000.000

31 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.962232 NHIO Local 96.775000 7.40 494,237.56
591 Base 100.573458 7.69 513,636.59400,000.000

99Z954721 Total

15.000 Local 0.00 27.75 1,850,838.69
1,500,000.000 Base 0.00 29.05 1,937,458.10

99Z954739 3YR AUSTRALIAN TBOND FUTURES MAR13 XSFE 17 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.948137 NHIO Local 97.295000 1.85 109,433.45
250 Base 102.617027 1.95 115,419.45100,000.000
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AUSTRALIAN DOLLAR  Total

142.000

14,200,000.000

251.60

261.57

16,047,579.85

16,681,226.86

Local

Base

CANADIAN DOLLAR

99Z893812 10YR GOVT OF CANADA BOND FTRS DEC12 XMON 26 Nov 2012 STATE STREET GLOBAL MKTS/BOS

15.000 0.994950 NHIO Local 137.011428 30.75 2,055,171.42
376 Base 137.706848 30.91 2,065,602.711,500,000.000

26 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-15.000 0.994950 NHIO Local 137.011428 -30.75 -2,055,171.42
376 Base 137.706848 -30.91 -2,065,602.71-1,500,000.000

99Z893812 Total

0.000 Local 0.00 0.00 0.00
0.000 Base 0.00 0.00 0.00

99Z992523 10YR GOVT OF CANADA BOND FTRS MAR13 XMON 14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.986050 NHIO Local 135.500000 0.00 271,000.00
207 Base 137.416967 0.00 274,833.93200,000.000

CANADIAN DOLLAR  Total

2.000

200,000.000

0.00

0.00

271,000.00

274,833.93

Local

Base

EURO CURRENCY

GERMANY

99Z709570 GERMAN EURO BUND FUTURES DEC12 XEUR 01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.775224 NHIO Local 141.520000 1.70 283,040.00
758 Base 182.553688 2.19 365,107.38200,000.000

01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.775224 NHIO Local 141.510000 4.25 707,550.00
757 Base 182.540788 5.48 912,703.94500,000.000
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03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.774653 NHIO Local 141.550000 10.20 1,698,600.00
60 Base 182.726976 13.17 2,192,723.711,200,000.000

03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.774653 NHIO Local 141.560000 2.55 424,680.00
61 Base 182.739885 3.29 548,219.65300,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.769112 NHIO Local 141.790000 1.70 283,580.00
112 Base 184.355464 2.21 368,710.93200,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.769112 NHIO Local 141.750000 5.10 850,500.00
116 Base 184.303456 6.63 1,105,820.74600,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.769112 NHIO Local 141.740000 3.40 566,960.00
110 Base 184.290454 4.42 737,161.82400,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.769112 NHIO Local 141.720000 0.85 141,720.00
106 Base 184.264450 1.11 184,264.45100,000.000

08 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.770654 NHIO Local 141.400000 1.70 282,800.00
163 Base 183.480524 2.21 366,961.05200,000.000

08 Oct 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.770654 NHIO Local 141.420000 5.95 989,940.00
162 Base 183.506476 7.72 1,284,545.33700,000.000

08 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.770654 NHIO Local 141.430000 2.55 424,290.00
161 Base 183.519452 3.31 550,558.36300,000.000

09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.776639 NHIO Local 141.370000 0.85 141,370.00
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193 Base 182.027943 1.09 182,027.94100,000.000

09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.776639 NHIO Local 141.390000 2.55 424,170.00
192 Base 182.053695 3.28 546,161.09300,000.000

09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.776639 NHIO Local 141.380000 4.25 706,900.00
191 Base 182.040819 5.47 910,204.10500,000.000

09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.776639 NHIO Local 141.360000 2.55 424,080.00
195 Base 182.015067 3.28 546,045.20300,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.773156 NHIO Local 141.210000 1.70 282,420.00
260 Base 182.641019 2.20 365,282.04200,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772499 NHIO Local 141.880000 2.55 425,640.00
341 Base 183.663668 3.30 550,991.00300,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.772499 NHIO Local 141.850000 1.70 283,700.00
340 Base 183.624833 2.20 367,249.67200,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772499 NHIO Local 141.900000 0.85 141,900.00
339 Base 183.689558 1.10 183,689.56100,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772201 NHIO Local 141.520000 0.85 141,520.00
406 Base 183.268346 1.10 183,268.35100,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.772201 NHIO Local 141.500000 3.40 566,000.00
413 Base 183.242446 4.40 732,969.78400,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 0.772201 NHIO Local 141.570000 0.85 141,570.00
409 Base 183.333096 1.10 183,333.10100,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772201 NHIO Local 141.550000 0.85 141,550.00
415 Base 183.307196 1.10 183,307.20100,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.772201 NHIO Local 141.540000 1.70 283,080.00
404 Base 183.294246 2.20 366,588.49200,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.772201 NHIO Local 141.530000 3.40 566,120.00
411 Base 183.281296 4.40 733,125.18400,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.772201 NHIO Local 141.460000 4.25 707,300.00
417 Base 183.190646 5.50 915,953.23500,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772201 NHIO Local 141.470000 0.85 141,470.00
418 Base 183.203596 1.10 183,203.60100,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.762864 NHIO Local 139.750000 8.50 1,397,500.00
565 Base 183.191237 11.14 1,831,912.371,000,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.762864 NHIO Local 139.760000 2.55 419,280.00
566 Base 183.204346 3.34 549,613.04300,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.762864 NHIO Local 139.680000 1.70 279,360.00
569 Base 183.099478 2.23 366,198.96200,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.762864 NHIO Local 139.690000 2.55 419,070.00
567 Base 183.112586 3.34 549,337.76300,000.000
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19 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.767931 NHIO Local 140.050000 2.55 420,150.00
613 Base 182.373156 3.32 547,119.47300,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.770891 NHIO Local 140.100000 10.20 1,681,200.00
730 Base 181.737755 13.23 2,180,853.061,200,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772499 NHIO Local 140.550000 0.85 140,550.00
28 Base 181.941983 1.10 181,941.98100,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.772499 NHIO Local 140.480000 1.70 280,960.00
23 Base 181.851368 2.20 363,702.74200,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.772499 NHIO Local 140.580000 1.70 281,160.00
20 Base 181.980818 2.20 363,961.64200,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772499 NHIO Local 140.570000 0.85 140,570.00
27 Base 181.967873 1.10 181,967.87100,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.772499 NHIO Local 140.540000 3.40 562,160.00
25 Base 181.929038 4.40 727,716.15400,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772499 NHIO Local 140.500000 2.55 421,500.00
19 Base 181.877258 3.30 545,631.77300,000.000

29 Oct 2012 STATE STREET GLOBAL MKTS/BOS

13.000 0.774893 NHIO Local 141.380000 11.05 1,837,940.00
191 Base 182.450996 14.26 2,371,862.951,300,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.771724 NHIO Local 141.380000 0.85 141,380.00
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270 Base 183.200211 1.10 183,200.21100,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.771724 NHIO Local 141.410000 0.85 141,410.00
269 Base 183.239085 1.10 183,239.09100,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.771724 NHIO Local 141.400000 1.70 282,800.00
271 Base 183.226127 2.20 366,452.25200,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.772977 NHIO Local 141.670000 1.70 283,340.00
348 Base 183.278416 2.20 366,556.83200,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772977 NHIO Local 141.660000 2.55 424,980.00
350 Base 183.265479 3.30 549,796.44300,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.772977 NHIO Local 141.670000 5.10 850,020.00
352 Base 183.278416 6.60 1,099,670.49600,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.772977 NHIO Local 141.660000 5.95 991,620.00
351 Base 183.265479 7.70 1,282,858.35700,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.784929 NHIO Local 142.990000 2.55 428,970.00
568 Base 182.169343 3.25 546,508.03300,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.784929 NHIO Local 143.020000 1.70 286,040.00
573 Base 182.207563 2.17 364,415.13200,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.784929 NHIO Local 142.980000 2.55 428,940.00
569 Base 182.156603 3.25 546,469.81300,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS
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6.000 0.784929 NHIO Local 143.000000 5.10 858,000.00
572 Base 182.182083 6.50 1,093,092.50600,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.784929 NHIO Local 142.630000 1.70 285,260.00
578 Base 181.710702 2.17 363,421.40200,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.784929 NHIO Local 142.780000 0.85 142,780.00
581 Base 181.901803 1.08 181,901.80100,000.000

09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.786473 NHIO Local 143.360000 1.70 286,720.00
628 Base 182.282164 2.16 364,564.33200,000.000

09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.786473 NHIO Local 143.270000 2.55 429,810.00
629 Base 182.167729 3.24 546,503.19300,000.000

09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.786473 NHIO Local 143.330000 1.70 286,660.00
627 Base 182.244019 2.16 364,488.04200,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.786442 NHIO Local 143.200000 0.85 143,200.00
711 Base 182.085901 1.08 182,085.90100,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

11.000 0.786442 NHIO Local 143.190000 9.35 1,575,090.00
712 Base 182.073185 11.89 2,002,805.041,100,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.786442 NHIO Local 143.150000 6.80 1,145,200.00
709 Base 182.022323 8.65 1,456,178.59800,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.786442 NHIO Local 143.190000 3.40 572,760.00
710 Base 182.073185 4.32 728,292.74400,000.000
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13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.786442 NHIO Local 143.140000 4.25 715,700.00
706 Base 182.009608 5.40 910,048.04500,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.786442 NHIO Local 143.180000 6.80 1,145,440.00
707 Base 182.060470 8.65 1,456,483.76800,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.784868 NHIO Local 143.040000 3.40 572,160.00
764 Base 182.247206 4.33 728,988.82400,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.780427 NHIO Local 142.990000 3.40 571,960.00
181 Base 183.220211 4.36 732,880.85400,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.780427 NHIO Local 142.980000 5.10 857,880.00
180 Base 183.207398 6.53 1,099,244.39600,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.780427 NHIO Local 143.010000 1.70 286,020.00
178 Base 183.245838 2.18 366,491.68200,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.780427 NHIO Local 142.910000 0.85 142,910.00
182 Base 183.117704 1.09 183,117.70100,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.780427 NHIO Local 142.880000 5.95 1,000,160.00
183 Base 183.079263 7.62 1,281,554.84700,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.780427 NHIO Local 142.920000 4.25 714,600.00
184 Base 183.130517 5.45 915,652.59500,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.780427 NHIO Local 142.390000 1.70 284,780.00
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185 Base 182.451402 2.18 364,902.80200,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.780427 NHIO Local 142.400000 3.40 569,600.00
186 Base 182.464215 4.36 729,856.86400,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772022 NHIO Local 142.810000 2.55 428,430.00
552 Base 184.981775 3.30 554,945.33300,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.772022 NHIO Local 142.720000 1.70 285,440.00
554 Base 184.865198 2.20 369,730.40200,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

13.000 0.772022 NHIO Local 142.750000 11.05 1,855,750.00
551 Base 184.904057 14.31 2,403,752.741,300,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772022 NHIO Local 142.710000 2.55 428,130.00
553 Base 184.852245 3.30 554,556.74300,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.772022 NHIO Local 142.790000 3.40 571,160.00
556 Base 184.955869 4.40 739,823.48400,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.772022 NHIO Local 142.780000 4.25 713,900.00
564 Base 184.942916 5.51 924,714.58500,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.772022 NHIO Local 142.800000 5.10 856,800.00
563 Base 184.968822 6.61 1,109,812.93600,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772022 NHIO Local 142.830000 2.55 428,490.00
565 Base 185.007681 3.30 555,023.04300,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS
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4.000 0.768699 NHIO Local 142.890000 3.40 571,560.00
609 Base 185.885503 4.42 743,542.01400,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.764468 NHIO Local 142.660000 0.85 142,660.00
693 Base 186.613436 1.11 186,613.44100,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.764468 NHIO Local 142.690000 6.80 1,141,520.00
694 Base 186.652679 8.90 1,493,221.43800,000.000

99Z709570 Total

315.000 Local 0.00 267.75 44,723,880.00
31,500,000.000 Base 0.00 345.35 57,689,455.26

99Z825764 GERMAN EURO BUND FUTURES MAR13 XEUR 04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

116.000 0.764468 NHIO Local 144.354815 98.60 16,745,158.54
703 Base 188.830422 128.98 21,904,328.9511,600,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.772738 NHIO Local 145.630000 1.70 291,260.00
756 Base 188.459737 2.20 376,919.47200,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.772738 NHIO Local 145.680000 3.40 582,720.00
757 Base 188.524442 4.40 754,097.77400,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

13.000 0.772738 NHIO Local 145.570000 11.05 1,892,410.00
760 Base 188.382091 14.30 2,448,967.181,300,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772738 NHIO Local 145.580000 0.85 145,580.00
761 Base 188.395032 1.10 188,395.03100,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772738 NHIO Local 145.600000 2.55 436,800.00
758 Base 188.420914 3.30 565,262.74300,000.000
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07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772738 NHIO Local 145.590000 0.85 145,590.00
762 Base 188.407973 1.10 188,407.97100,000.000

10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.773455 NHIO Local 146.070000 2.55 438,210.00
795 Base 188.853909 3.30 566,561.73300,000.000

10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.773455 NHIO Local 146.040000 1.70 292,080.00
792 Base 188.815122 2.20 377,630.24200,000.000

10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.773455 NHIO Local 146.060000 0.85 146,060.00
793 Base 188.840980 1.10 188,840.98100,000.000

10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.773455 NHIO Local 146.090000 0.85 146,090.00
796 Base 188.879767 1.10 188,879.77100,000.000

10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.773455 NHIO Local 146.080000 3.40 584,320.00
794 Base 188.866838 4.40 755,467.35400,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.769764 NHIO Local 145.420000 2.55 436,260.00
32 Base 188.915044 3.31 566,745.13300,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.761325 NHIO Local 145.010000 1.70 290,020.00
193 Base 190.470561 2.23 380,941.12200,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.754831 NHIO Local 144.240000 0.85 144,240.00
328 Base 191.089131 1.13 191,089.13100,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.754831 NHIO Local 144.260000 5.10 865,560.00
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325 Base 191.115627 6.76 1,146,693.76600,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.754831 NHIO Local 144.270000 4.25 721,350.00
326 Base 191.128875 5.63 955,644.38500,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.754831 NHIO Local 144.270000 4.25 721,350.00
329 Base 191.128875 5.63 955,644.38500,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.754831 NHIO Local 144.230000 4.25 721,150.00
323 Base 191.075883 5.63 955,379.42500,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.754831 NHIO Local 144.010000 4.25 720,050.00
332 Base 190.784427 5.63 953,922.14500,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.754831 NHIO Local 143.960000 8.50 1,439,600.00
334 Base 190.718187 11.26 1,907,181.871,000,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.754831 NHIO Local 144.020000 2.55 432,060.00
338 Base 190.797675 3.38 572,393.03300,000.000

20 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.756115 NHIO Local 144.310000 0.85 144,310.00
376 Base 190.857211 1.12 190,857.21100,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.759532 NHIO Local 144.680000 4.25 723,400.00
426 Base 190.485720 5.60 952,428.60500,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.759532 NHIO Local 144.650000 1.70 289,300.00
424 Base 190.446222 2.24 380,892.44200,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.759532 NHIO Local 144.700000 1.70 289,400.00
428 Base 190.512052 2.24 381,024.10200,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.759532 NHIO Local 144.670000 5.95 1,012,690.00
429 Base 190.472554 7.83 1,333,307.88700,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.759532 NHIO Local 144.690000 3.40 578,760.00
433 Base 190.498886 4.48 761,995.54400,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.759532 NHIO Local 144.660000 1.70 289,320.00
430 Base 190.459388 2.24 380,918.78200,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.759532 NHIO Local 144.640000 1.70 289,280.00
431 Base 190.433056 2.24 380,866.11200,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.759532 NHIO Local 144.620000 0.85 144,620.00
432 Base 190.406724 1.12 190,406.72100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.756458 NHIO Local 145.720000 1.70 291,440.00
514 Base 192.634621 2.25 385,269.24200,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.756458 NHIO Local 145.700000 3.40 582,800.00
516 Base 192.608182 4.49 770,432.73400,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.756458 NHIO Local 145.540000 3.40 582,160.00
509 Base 192.396670 4.49 769,586.68400,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.756458 NHIO Local 145.560000 2.55 436,680.00
512 Base 192.423109 3.37 577,269.33300,000.000
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28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.756458 NHIO Local 145.690000 3.40 582,760.00
522 Base 192.594962 4.49 770,379.85400,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.756458 NHIO Local 145.650000 1.70 291,300.00
524 Base 192.542084 2.25 385,084.17200,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.756458 NHIO Local 145.660000 0.85 145,660.00
521 Base 192.555304 1.12 192,555.30100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.756458 NHIO Local 145.680000 0.85 145,680.00
519 Base 192.581743 1.12 192,581.74100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.756458 NHIO Local 145.530000 0.85 145,530.00
520 Base 192.383450 1.12 192,383.45100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.756458 NHIO Local 145.670000 0.85 145,670.00
523 Base 192.568523 1.12 192,568.52100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.756458 NHIO Local 145.630000 0.85 145,630.00
527 Base 192.515645 1.12 192,515.65100,000.000

99Z825764 Total

246.000 Local 0.00 209.10 35,594,308.54
24,600,000.000 Base 0.00 274.12 46,662,717.58

99Z836050 GERMAN EURO BUXL FUTURES DEC12 XEUR 29 Oct 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.774893 NHIO Local 131.403247 0.00 919,822.73
194 Base 169.575989 0.00 1,187,031.93700,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.771724 NHIO Local 132.040000 0.85 132,040.00
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324 Base 171.097439 1.10 171,097.44100,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.778513 NHIO Local 132.740000 0.85 132,740.00
422 Base 170.504539 1.09 170,504.54100,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.784929 NHIO Local 133.940000 1.70 267,880.00
584 Base 170.639637 2.17 341,279.27200,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.771724 NHIO Local 131.680000 0.85 131,680.00
300 Base 170.630951 1.10 170,630.95100,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.771724 NHIO Local 131.660000 1.70 263,320.00
301 Base 170.605035 2.20 341,210.07200,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.771724 NHIO Local 131.640000 1.70 263,280.00
302 Base 170.579119 2.20 341,158.24200,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.771724 NHIO Local 131.700000 0.85 131,700.00
304 Base 170.656867 1.10 170,656.87100,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.771724 NHIO Local 131.620000 0.85 131,620.00
305 Base 170.553203 1.10 170,553.20100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772857 NHIO Local 132.000000 0.85 132,000.00
400 Base 170.794856 1.10 170,794.86100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772857 NHIO Local 131.920000 0.85 131,920.00
399 Base 170.691344 1.10 170,691.34100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.772857 NHIO Local 131.980000 1.70 263,960.00
403 Base 170.768978 2.20 341,537.96200,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.772857 NHIO Local 131.840000 1.70 263,680.00
405 Base 170.587832 2.20 341,175.66200,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772857 NHIO Local 131.820000 2.55 395,460.00
406 Base 170.561954 3.30 511,685.86300,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772857 NHIO Local 131.880000 0.85 131,880.00
401 Base 170.639588 1.10 170,639.59100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772857 NHIO Local 131.740000 0.85 131,740.00
408 Base 170.458442 1.10 170,458.44100,000.000

99Z836050 Total

29.000 Local 0.00 18.70 3,824,722.73
2,900,000.000 Base 0.00 24.16 4,941,106.22

99Z886592 GERMAN EURO BOBL FUTURES MAR13 XEUR 13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

18.000 0.764731 NHIO Local 127.651954 15.30 2,297,735.17
130 Base 166.923995 20.01 3,004,631.921,800,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-18.000 0.764731 NHIO Local 127.651954 -15.30 -2,297,735.17
130 Base 166.923995 -20.01 -3,004,631.92-1,800,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

18.000 0.764731 NHIO Local 127.651974 15.30 2,297,735.53
182 Base 166.924022 20.01 3,004,632.391,800,000.000

99Z886592 Total

18.000 Local 0.00 15.30 2,297,735.53
1,800,000.000 Base 0.00 20.01 3,004,632.39

Prepared by State StreetPage 748



Purchase Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Cost

Lot Notional Par

99Z886600 GERMAN EURO SCHATZ FUTURES MAR13 XEUR 04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

11.000 0.764468 NHIO Local 110.746317 9.35 1,218,209.49
691 Base 144.867172 12.23 1,593,538.891,100,000.000

99ZA28383 EURO OAT FUTURES MAR13 XEUR 04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.764468 NHIO Local 135.510000 0.85 135,510.00
702 Base 177.260526 1.11 177,260.53100,000.000

99ZA28409 GERMAN EURO BUXL FUTURES MAR13 XEUR 04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.764468 NHIO Local 133.580000 8.50 1,335,800.00
695 Base 174.735895 11.12 1,747,358.951,000,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.756258 NHIO Local 134.680000 1.70 269,360.00
284 Base 178.087372 2.25 356,174.74200,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.756258 NHIO Local 134.660000 1.70 269,320.00
282 Base 178.060926 2.25 356,121.85200,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.756258 NHIO Local 134.620000 0.85 134,620.00
277 Base 178.008034 1.12 178,008.03100,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.756258 NHIO Local 134.720000 0.85 134,720.00
278 Base 178.140264 1.12 178,140.26100,000.000

99ZA28409 Total

16.000 Local 0.00 13.60 2,143,820.00
1,600,000.000 Base 0.00 17.86 2,815,803.83

GERMANY Total
636.000

63,600,000.000 694.84

534.65 89,938,186.29

116,884,514.70

Local

Base
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EURO CURRENCY  Total

636.000

63,600,000.000

534.65

694.84

89,938,186.29

116,884,514.70

Local

Base

JAPANESE YEN

99Z889455 10YR JGB MINI FUTURES SGX DEC12 XSES 30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

8.000 82.540000 NHIO Local 144.850000 5,040.00 115,880,000.00
628 Base 1.754907 61.06 1,403,925.3780,000,000.000

99ZA66771 10YR JGB MINI FUTURES SGX MAR13 XSES 10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

8.000 82.380000 NHIO Local 144.613243 2,880.00 115,690,594.00
13 Base 1.755441 34.96 1,404,352.9380,000,000.000

JAPANESE YEN  Total

16.000

160,000,000.000

7,920.00

96.02

231,570,594.00

2,808,278.30

Local

Base

POUND STERLING

99Z730543 UK LONG GILT BOND FUTURES DEC12 XLIF 20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627904 NHIO Local 120.030000 0.80 120,030.00
188 Base 191.159795 1.27 191,159.80100,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627569 NHIO Local 119.440000 1.60 238,880.00
226 Base 190.321702 2.55 380,643.40200,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627569 NHIO Local 119.350000 0.80 119,350.00
229 Base 190.178291 1.27 190,178.29100,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.627569 NHIO Local 119.370000 2.40 358,110.00
228 Base 190.210160 3.82 570,630.48300,000.000
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21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627569 NHIO Local 119.430000 0.80 119,430.00
230 Base 190.305767 1.27 190,305.77100,000.000

99Z730543 Total

8.000 Local 0.00 6.40 955,800.00
800,000.000 Base 0.00 10.18 1,522,917.74

99Z870588 UK LONG GILT BOND FUTURES MAR13 XLIF 27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623947 NHIO Local 118.584071 0.00 118,584.07
456 Base 190.054718 0.00 190,054.72100,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.614779 NHIO Local 117.510000 0.00 117,510.00
351 Base 191.141857 0.00 191,141.86100,000.000

20 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.614742 NHIO Local 117.680000 4.00 588,400.00
374 Base 191.429901 6.51 957,149.50500,000.000

99Z870588 Total

7.000 Local 0.00 4.00 824,494.07
700,000.000 Base 0.00 6.51 1,338,346.08

POUND STERLING  Total

15.000

1,500,000.000

10.40

16.69

1,780,294.07

2,861,263.82

Local

Base

US DOLLAR

99Z475651 5YR US TREASURY NOTE FUTURES DEC12 XCBT 15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

24.000 1.000000 NHIO Local 124.789063 49.68 2,994,937.51
51 Base 124.789063 49.68 2,994,937.512,400,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

19.000 1.000000 NHIO Local 124.757813 0.00 2,370,398.45
50 Base 124.757813 0.00 2,370,398.451,900,000.000
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99Z475651 Total

43.000 Local 0.00 49.68 5,365,335.96
4,300,000.000 Base 0.00 49.68 5,365,335.96

99Z508964 S+P 500 E MINI INDEX FUTURES DEC12 XIOM 02 Oct 2012 CITIGROUPGLOBAL MARKETS INC

3.000 1.000000 NHEM Local 1,433.250000 6.75 214,987.50
656 Base 1,433.250000 6.75 214,987.50150.000

04 Oct 2012 CITIGROUPGLOBAL MARKETS INC

4.000 1.000000 NHEM Local 1,455.750000 9.00 291,150.00
664 Base 1,455.750000 9.00 291,150.00200.000

05 Oct 2012 CITIGROUPGLOBAL MARKETS INC

11.000 1.000000 NHEM Local 1,459.250000 24.75 802,587.50
668 Base 1,459.250000 24.75 802,587.50550.000

11 Oct 2012 CITIGROUPGLOBAL MARKETS INC

11.000 1.000000 NHEM Local 1,429.500000 24.75 786,225.00
680 Base 1,429.500000 24.75 786,225.00550.000

12 Oct 2012 CITIGROUPGLOBAL MARKETS INC

6.000 1.000000 NHEM Local 1,423.500000 13.50 427,050.00
684 Base 1,423.500000 13.50 427,050.00300.000

16 Oct 2012 CITIGROUPGLOBAL MARKETS INC

26.000 1.000000 NHEM Local 1,447.750000 58.50 1,882,075.00
692 Base 1,447.750000 58.50 1,882,075.001,300.000

17 Oct 2012 CITIGROUPGLOBAL MARKETS INC

17.000 1.000000 NHEM Local 1,454.000000 38.25 1,235,900.00
696 Base 1,454.000000 38.25 1,235,900.00850.000

18 Oct 2012 CITIGROUPGLOBAL MARKETS INC

13.000 1.000000 NHEM Local 1,449.250000 29.25 942,012.50
700 Base 1,449.250000 29.25 942,012.50650.000

22 Oct 2012 CITIGROUPGLOBAL MARKETS INC

144.000 1.000000 NHEM Local 1,418.500000 324.00 10,213,200.00
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706 Base 1,418.500000 324.00 10,213,200.007,200.000

23 Oct 2012 CITIGROUPGLOBAL MARKETS INC

20.000 1.000000 NHEM Local 1,412.750000 45.00 1,412,750.00
710 Base 1,412.750000 45.00 1,412,750.001,000.000

25 Oct 2012 CITIGROUPGLOBAL MARKETS INC

9.000 1.000000 NHEM Local 1,408.000000 20.25 633,600.00
718 Base 1,408.000000 20.25 633,600.00450.000

01 Nov 2012 CITIGROUPGLOBAL MARKETS INC

18.000 1.000000 NHEM Local 1,421.750000 40.50 1,279,575.00
730 Base 1,421.750000 40.50 1,279,575.00900.000

05 Nov 2012 CITIGROUPGLOBAL MARKETS INC

35.000 1.000000 NHEM Local 1,411.500000 78.75 2,470,125.00
738 Base 1,411.500000 78.75 2,470,125.001,750.000

06 Nov 2012 CITIGROUPGLOBAL MARKETS INC

31.000 1.000000 NHEM Local 1,426.750000 69.75 2,211,462.50
742 Base 1,426.750000 69.75 2,211,462.501,550.000

15 Nov 2012 CITIGROUPGLOBAL MARKETS INC

17.000 1.000000 NHEM Local 1,350.500000 38.25 1,147,925.00
766 Base 1,350.500000 38.25 1,147,925.00850.000

16 Nov 2012 CITIGROUPGLOBAL MARKETS INC

8.000 1.000000 NHEM Local 1,349.500000 18.00 539,800.00
770 Base 1,349.500000 18.00 539,800.00400.000

20 Nov 2012 CITIGROUPGLOBAL MARKETS INC

8.000 1.000000 NHEM Local 1,381.500000 18.00 552,600.00
777 Base 1,381.500000 18.00 552,600.00400.000

26 Nov 2012 CITIGROUPGLOBAL MARKETS INC

7.000 1.000000 NHEM Local 1,399.000000 15.75 489,650.00
790 Base 1,399.000000 15.75 489,650.00350.000

26 Nov 2012 CITIGROUPGLOBAL MARKETS INC
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2.000 1.000000 NHEM Local 1,403.250000 4.50 140,325.00
789 Base 1,403.250000 4.50 140,325.00100.000

28 Nov 2012 CITIGROUPGLOBAL MARKETS INC

11.000 1.000000 NHEM Local 1,403.000000 24.75 771,650.00
797 Base 1,403.000000 24.75 771,650.00550.000

29 Nov 2012 CITIGROUPGLOBAL MARKETS INC

29.000 1.000000 NHEM Local 1,416.250000 65.25 2,053,562.50
1 Base 1,416.250000 65.25 2,053,562.501,450.000

03 Dec 2012 CITIGROUPGLOBAL MARKETS INC

53.000 1.000000 NHEM Local 1,410.250000 119.25 3,737,162.50
9 Base 1,410.250000 119.25 3,737,162.502,650.000

04 Dec 2012 CITIGROUPGLOBAL MARKETS INC

7.000 1.000000 NHEM Local 1,407.500000 15.75 492,625.00
13 Base 1,407.500000 15.75 492,625.00350.000

06 Dec 2012 CITIGROUPGLOBAL MARKETS INC

2.000 1.000000 NHEM Local 1,410.250000 4.50 141,025.00
24 Base 1,410.250000 4.50 141,025.00100.000

10 Dec 2012 CITIGROUPGLOBAL MARKETS INC

57.000 1.000000 NHEM Local 1,416.500000 128.25 4,037,025.00
32 Base 1,416.500000 128.25 4,037,025.002,850.000

11 Dec 2012 CITIGROUPGLOBAL MARKETS INC

33.000 1.000000 NHEM Local 1,429.500000 74.25 2,358,675.00
36 Base 1,429.500000 74.25 2,358,675.001,650.000

12 Dec 2012 CITIGROUPGLOBAL MARKETS INC

10.000 1.000000 NHEM Local 1,434.250000 22.50 717,125.00
40 Base 1,434.250000 22.50 717,125.00500.000

99Z508964 Total

592.000 Local 0.00 1,332.00 41,981,850.00
29,600.000 Base 0.00 1,332.00 41,981,850.00
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99Z730220 30YR US TREASURY BOND FUTURES DEC12 XCBT 03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 149.593750 20.70 1,495,937.50
81 Base 149.593750 20.70 1,495,937.501,000,000.000

03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 149.968750 0.00 1,199,750.00
79 Base 149.968750 0.00 1,199,750.00800,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.593750 4.14 299,187.50
114 Base 149.593750 4.14 299,187.50200,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 149.531250 2.07 149,531.25
111 Base 149.531250 2.07 149,531.25100,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.500000 4.14 299,000.00
115 Base 149.500000 4.14 299,000.00200,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 149.468750 6.21 448,406.25
102 Base 149.468750 6.21 448,406.25300,000.000

05 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 147.906250 10.35 739,531.25
140 Base 147.906250 10.35 739,531.25500,000.000

05 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 147.937500 4.14 295,875.00
141 Base 147.937500 4.14 295,875.00200,000.000

05 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.000000 2.07 148,000.00
139 Base 148.000000 2.07 148,000.00100,000.000

05 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 147.875000 4.14 295,750.00
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138 Base 147.875000 4.14 295,750.00200,000.000

09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.312500 2.07 148,312.50
198 Base 148.312500 2.07 148,312.50100,000.000

09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 148.375000 6.21 445,125.00
196 Base 148.375000 6.21 445,125.00300,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 149.000000 14.49 1,043,000.00
344 Base 149.000000 14.49 1,043,000.00700,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 149.093750 6.21 447,281.25
346 Base 149.093750 6.21 447,281.25300,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.343750 4.14 292,687.50
127 Base 146.343750 4.14 292,687.50200,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.250000 4.14 292,500.00
126 Base 146.250000 4.14 292,500.00200,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.312500 4.14 292,625.00
128 Base 146.312500 4.14 292,625.00200,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 146.968750 6.21 440,906.25
129 Base 146.968750 6.21 440,906.25300,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 147.031250 8.28 588,125.00
130 Base 147.031250 8.28 588,125.00400,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS
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3.000 1.000000 NHIO Local 147.000000 6.21 441,000.00
131 Base 147.000000 6.21 441,000.00300,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.187500 0.00 292,375.00
124 Base 146.187500 0.00 292,375.00200,000.000

30 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 148.781250 6.21 446,343.75
213 Base 148.781250 6.21 446,343.75300,000.000

30 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 148.687500 4.14 297,375.00
214 Base 148.687500 4.14 297,375.00200,000.000

30 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 148.781250 4.14 297,562.50
212 Base 148.781250 4.14 297,562.50200,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 148.562500 8.28 594,250.00
423 Base 148.562500 8.28 594,250.00400,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 147.812500 6.21 443,437.50
415 Base 147.812500 6.21 443,437.50300,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 148.593750 8.28 594,375.00
421 Base 148.593750 8.28 594,375.00400,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 147.781250 2.07 147,781.25
416 Base 147.781250 2.07 147,781.25100,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 147.718750 6.21 443,156.25
417 Base 147.718750 6.21 443,156.25300,000.000
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07 Nov 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 149.411843 33.12 2,390,589.49
508 Base 149.411843 33.12 2,390,589.491,600,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 152.250000 16.56 1,218,000.00
705 Base 152.250000 16.56 1,218,000.00800,000.000

99Z730220 Total

114.000 Local 0.00 215.28 16,967,776.99
11,400,000.000 Base 0.00 215.28 16,967,776.99

99Z821813 S+P 500 E MINI INDEX FUTURES MAR13 XIOM 13 Dec 2012 CITIGROUPGLOBAL MARKETS INC

1.000 1.000000 NHEM Local 1,412.250000 2.25 70,612.50
44 Base 1,412.250000 2.25 70,612.5050.000

14 Dec 2012 CITIGROUPGLOBAL MARKETS INC

62.000 1.000000 NHEM Local 1,407.750000 139.50 4,364,025.00
48 Base 1,407.750000 139.50 4,364,025.003,100.000

17 Dec 2012 CITIGROUPGLOBAL MARKETS INC

1,342.000 1.000000 NHEM Local 1,409.350000 3,019.50 94,567,385.00
54 Base 1,409.350000 3,019.50 94,567,385.0067,100.000

19 Dec 2012 CITIGROUPGLOBAL MARKETS INC

15.000 1.000000 NHEM Local 1,437.000000 33.75 1,077,750.00
64 Base 1,437.000000 33.75 1,077,750.00750.000

20 Dec 2012 CITIGROUPGLOBAL MARKETS INC

32.000 1.000000 NHEM Local 1,436.750000 72.00 2,298,800.00
68 Base 1,436.750000 72.00 2,298,800.001,600.000

21 Dec 2012 CITIGROUPGLOBAL MARKETS INC

22.000 1.000000 NHEM Local 1,422.500000 49.50 1,564,750.00
72 Base 1,422.500000 49.50 1,564,750.001,100.000

26 Dec 2012 CITIGROUPGLOBAL MARKETS INC

38.000 1.000000 NHEM Local 1,417.750000 85.50 2,693,725.00
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79 Base 1,417.750000 85.50 2,693,725.001,900.000

27 Dec 2012 CITIGROUPGLOBAL MARKETS INC

24.000 1.000000 NHEM Local 1,405.500000 54.00 1,686,600.00
84 Base 1,405.500000 54.00 1,686,600.001,200.000

31 Dec 2012 CITIGROUPGLOBAL MARKETS INC

22.000 1.000000 NHEM Local 1,410.000000 49.50 1,551,000.00
92 Base 1,410.000000 49.50 1,551,000.001,100.000

99Z821813 Total

1,558.000 Local 0.00 3,505.50 109,874,647.50
77,900.000 Base 0.00 3,505.50 109,874,647.50

99Z870612 30YR US TREASURY BOND FUTURE MAR13 XCBT 30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 150.062500 12.42 900,375.00
636 Base 150.062500 12.42 900,375.00600,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.031250 14.49 150,031.25
632 Base 150.031250 14.49 150,031.25100,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 149.293056 26.91 1,940,809.73
640 Base 149.293056 26.91 1,940,809.731,300,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 149.158999 6.21 447,477.00
642 Base 149.158999 6.21 447,477.00300,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.500000 4.14 301,000.00
787 Base 150.500000 4.14 301,000.00200,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 150.437500 0.00 1,053,062.50
785 Base 150.437500 0.00 1,053,062.50700,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 1.000000 NHIO Local 148.312500 2.07 148,312.50
546 Base 148.312500 2.07 148,312.50100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.187500 2.07 148,187.50
548 Base 148.187500 2.07 148,187.50100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 148.218750 4.14 296,437.50
549 Base 148.218750 4.14 296,437.50200,000.000

99Z870612 Total

36.000 Local 0.00 72.45 5,385,692.98
3,600,000.000 Base 0.00 72.45 5,385,692.98

99Z870620 5YR US TREASURY NOTE FUTURES MAR13 XCBT 28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.570313 4.70 249,140.63
509 Base 124.570313 4.70 249,140.63200,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 124.804688 33.12 1,996,875.01
770 Base 124.804688 33.12 1,996,875.011,600,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 124.812500 2.07 124,812.50
769 Base 124.812500 2.07 124,812.50100,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 124.796875 18.63 1,123,171.88
772 Base 124.796875 18.63 1,123,171.88900,000.000

12 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.593750 0.00 249,187.50
81 Base 124.593750 0.00 249,187.50200,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.187500 0.00 248,375.00
302 Base 124.187500 0.00 248,375.00200,000.000
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19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

17.000 1.000000 NHIO Local 124.093750 35.19 2,109,593.75
340 Base 124.093750 35.19 2,109,593.751,700,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

14.000 1.000000 NHIO Local 124.085938 28.98 1,737,203.13
341 Base 124.085938 28.98 1,737,203.131,400,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 124.078125 26.91 1,613,015.63
337 Base 124.078125 26.91 1,613,015.631,300,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 124.101563 16.56 992,812.50
330 Base 124.101563 16.56 992,812.50800,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 124.242188 20.70 1,242,421.88
413 Base 124.242188 20.70 1,242,421.881,000,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

27.000 1.000000 NHIO Local 124.257813 55.89 3,354,960.95
415 Base 124.257813 55.89 3,354,960.952,700,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

25.000 1.000000 NHIO Local 124.414063 51.75 3,110,351.58
511 Base 124.414063 51.75 3,110,351.582,500,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 124.421875 8.28 497,687.50
515 Base 124.421875 8.28 497,687.50400,000.000

99Z870620 Total

150.000 Local 0.00 302.78 18,649,609.44
15,000,000.000 Base 0.00 302.78 18,649,609.44
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US DOLLAR  Total

2,493.000

34,407,500.000

5,477.69

5,477.69

198,224,912.87

198,224,912.87

Local

Base

FUTURE BUY TO OPEN  Total
3,304.000

273,907,500.000 6,546.81 337,735,030.48Base

FUTURE PURCHASE Total
5,220.000

527,557,500.000 10,186.67 625,726,102.23Base
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CASH EQUIVALENTS
US DOLLAR

8611249L1 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Oct 2012
SHORT TERM INVESTMENT FUND

0.060 1.000000 NHDN Local 100.000000 0.00 0.00 0.00 0.06
Base 100.000000 0.00 0.00 0.00 0.06

8611249L1 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Oct 2012
SHORT TERM INVESTMENT FUND

0.570 1.000000 NHEI Local 100.000000 0.00 0.00 0.00 0.57
Base 100.000000 0.00 0.00 0.00 0.57

8611249L1 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Oct 2012
SHORT TERM INVESTMENT FUND

0.010 1.000000 NHES Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

8611249L1 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Oct 2012
SHORT TERM INVESTMENT FUND

0.570 1.000000 NHFU Local 100.000000 0.00 0.00 0.00 0.57
Base 100.000000 0.00 0.00 0.00 0.57

8611249L1 STATE STREET BANK + TRUST CO 0.176% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST COMPANY USD/CSW19 Oct 2012
SHORT TERM INVESTMENT FUND

4.520 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 4.52
Base 100.000000 0.00 0.00 0.00 4.52

8611249L1 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
SHORT TERM INVESTMENT FUND

0.230 1.000000 NHFN Local 100.000000 0.00 0.00 0.00 0.23
Base 100.000000 0.00 0.00 0.00 0.23

8611249L1 Total

5.960 Local 0.00 0.00 0.00 5.96
Base 0.00 0.00 0.00 5.96

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
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Base Currency: USD - US DOLLAR

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

Units/Original Face

STIF FUND
241,916.140 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 241,916.14

Base 100.000000 0.00 0.00 0.00 241,916.14

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

1,035,117.670 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 1,035,117.67
Base 100.000000 0.00 0.00 0.00 1,035,117.67

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

1,880,265.830 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 1,880,265.83
Base 100.000000 0.00 0.00 0.00 1,880,265.83

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

217,002.860 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 217,002.86
Base 100.000000 0.00 0.00 0.00 217,002.86

86199E9B7 STATE STREET TR 0.218% 31 Dec 2030 01 Oct 2012 STATE STREET BANK AND TRUST USD/CSW01 Oct 2012
STIF FUND

469,909.300 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 469,909.30
Base 100.000000 0.00 0.00 0.00 469,909.30

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

68,757.900 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 68,757.90
Base 100.000000 0.00 0.00 0.00 68,757.90

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

11,727.110 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 11,727.11
Base 100.000000 0.00 0.00 0.00 11,727.11

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND
56,823,361.300 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 56,823,361.30

Base 100.000000 0.00 0.00 0.00 56,823,361.30
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86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 02 Oct 2012 STATE STREET BANK AND TRUST USD/CSW02 Oct 2012
STIF FUND

104.850 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 104.85
Base 100.000000 0.00 0.00 0.00 104.85

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

827,305.570 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 827,305.57
Base 100.000000 0.00 0.00 0.00 827,305.57

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

936,941.670 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 936,941.67
Base 100.000000 0.00 0.00 0.00 936,941.67

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

3,664.080 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 3,664.08
Base 100.000000 0.00 0.00 0.00 3,664.08

86199E9B7 STATE STREET TR 0.192% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

979,246.680 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 979,246.68
Base 100.000000 0.00 0.00 0.00 979,246.68

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

344,369.650 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 344,369.65
Base 100.000000 0.00 0.00 0.00 344,369.65

86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

456,194.200 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 456,194.20
Base 100.000000 0.00 0.00 0.00 456,194.20

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

5.510 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 5.51
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Base 100.000000 0.00 0.00 0.00 5.51

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

263,885.160 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 263,885.16
Base 100.000000 0.00 0.00 0.00 263,885.16

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 03 Oct 2012 STATE STREET BANK AND TRUST USD/CSW03 Oct 2012
STIF FUND

25,430.500 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 25,430.50
Base 100.000000 0.00 0.00 0.00 25,430.50

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

29,066.670 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 29,066.67
Base 100.000000 0.00 0.00 0.00 29,066.67

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

654,210.600 1.000000 NHID Local 100.000000 0.00 0.00 0.00 654,210.60
Base 100.000000 0.00 0.00 0.00 654,210.60

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

239,520.700 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 239,520.70
Base 100.000000 0.00 0.00 0.00 239,520.70

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

117,620.000 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 117,620.00
Base 100.000000 0.00 0.00 0.00 117,620.00

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

13,559.550 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 13,559.55
Base 100.000000 0.00 0.00 0.00 13,559.55

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND
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1,139.600 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 1,139.60
Base 100.000000 0.00 0.00 0.00 1,139.60

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

40,247.090 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 40,247.09
Base 100.000000 0.00 0.00 0.00 40,247.09

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 04 Oct 2012 STATE STREET BANK AND TRUST USD/CSW04 Oct 2012
STIF FUND

19,264.300 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 19,264.30
Base 100.000000 0.00 0.00 0.00 19,264.30

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

2,246,738.700 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,246,738.70
Base 100.000000 0.00 0.00 0.00 2,246,738.70

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

21,207.380 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 21,207.38
Base 100.000000 0.00 0.00 0.00 21,207.38

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

226,554.160 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 226,554.16
Base 100.000000 0.00 0.00 0.00 226,554.16

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

10,897.720 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 10,897.72
Base 100.000000 0.00 0.00 0.00 10,897.72

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

136,380.000 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 136,380.00
Base 100.000000 0.00 0.00 0.00 136,380.00

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
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STIF FUND
435,447.440 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 435,447.44

Base 100.000000 0.00 0.00 0.00 435,447.44

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 05 Oct 2012 STATE STREET BANK AND TRUST USD/CSW05 Oct 2012
STIF FUND

403,738.410 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 403,738.41
Base 100.000000 0.00 0.00 0.00 403,738.41

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

390,048.930 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 390,048.93
Base 100.000000 0.00 0.00 0.00 390,048.93

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

825,113.150 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 825,113.15
Base 100.000000 0.00 0.00 0.00 825,113.15

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

517,027.820 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 517,027.82
Base 100.000000 0.00 0.00 0.00 517,027.82

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

305,206.410 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 305,206.41
Base 100.000000 0.00 0.00 0.00 305,206.41

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

125,260.000 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 125,260.00
Base 100.000000 0.00 0.00 0.00 125,260.00

86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

30.750 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 30.75
Base 100.000000 0.00 0.00 0.00 30.75

Prepared by State StreetPage 768



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

86199E9B7 STATE STREET TR 0.218% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

405,122.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 405,122.25
Base 100.000000 0.00 0.00 0.00 405,122.25

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

500,000.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 500,000.00
Base 100.000000 0.00 0.00 0.00 500,000.00

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

148,852.300 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 148,852.30
Base 100.000000 0.00 0.00 0.00 148,852.30

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

133,194.700 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 133,194.70
Base 100.000000 0.00 0.00 0.00 133,194.70

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 09 Oct 2012 STATE STREET BANK AND TRUST USD/CSW09 Oct 2012
STIF FUND

6,349,788.090 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 6,349,788.09
Base 100.000000 0.00 0.00 0.00 6,349,788.09

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

391,498.120 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 391,498.12
Base 100.000000 0.00 0.00 0.00 391,498.12

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

962,981.090 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 962,981.09
Base 100.000000 0.00 0.00 0.00 962,981.09

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

486,721.010 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 486,721.01
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Base 100.000000 0.00 0.00 0.00 486,721.01

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

2,419,752.990 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,419,752.99
Base 100.000000 0.00 0.00 0.00 2,419,752.99

86199E9B7 STATE STREET TR 0.213% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

930,716.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 930,716.50
Base 100.000000 0.00 0.00 0.00 930,716.50

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

120,858.220 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 120,858.22
Base 100.000000 0.00 0.00 0.00 120,858.22

86199E9B7 STATE STREET TR 0.178% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

200,820.360 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 200,820.36
Base 100.000000 0.00 0.00 0.00 200,820.36

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

13,421.560 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 13,421.56
Base 100.000000 0.00 0.00 0.00 13,421.56

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

1,095,359.940 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 1,095,359.94
Base 100.000000 0.00 0.00 0.00 1,095,359.94

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND

1,502,696.530 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 1,502,696.53
Base 100.000000 0.00 0.00 0.00 1,502,696.53

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 10 Oct 2012 STATE STREET BANK AND TRUST USD/CSW10 Oct 2012
STIF FUND
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1,937,050.390 1.000000 NHID Local 100.000000 0.00 0.00 0.00 1,937,050.39
Base 100.000000 0.00 0.00 0.00 1,937,050.39

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

595,679.100 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 595,679.10
Base 100.000000 0.00 0.00 0.00 595,679.10

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

524,131.930 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 524,131.93
Base 100.000000 0.00 0.00 0.00 524,131.93

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

473,922.380 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 473,922.38
Base 100.000000 0.00 0.00 0.00 473,922.38

86199E9B7 STATE STREET TR 0.220% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

638,685.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 638,685.00
Base 100.000000 0.00 0.00 0.00 638,685.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

644,842.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 644,842.00
Base 100.000000 0.00 0.00 0.00 644,842.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

1,562,035.280 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,562,035.28
Base 100.000000 0.00 0.00 0.00 1,562,035.28

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

2,108.570 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 2,108.57
Base 100.000000 0.00 0.00 0.00 2,108.57

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
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STIF FUND
1,766,418.920 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,766,418.92

Base 100.000000 0.00 0.00 0.00 1,766,418.92

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

17,362.210 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 17,362.21
Base 100.000000 0.00 0.00 0.00 17,362.21

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 11 Oct 2012 STATE STREET BANK AND TRUST USD/CSW11 Oct 2012
STIF FUND

2,154,201.030 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,154,201.03
Base 100.000000 0.00 0.00 0.00 2,154,201.03

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

1,745,448.110 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,745,448.11
Base 100.000000 0.00 0.00 0.00 1,745,448.11

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

3,638,360.470 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,638,360.47
Base 100.000000 0.00 0.00 0.00 3,638,360.47

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

667,413.190 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 667,413.19
Base 100.000000 0.00 0.00 0.00 667,413.19

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

124,046.120 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 124,046.12
Base 100.000000 0.00 0.00 0.00 124,046.12

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

8,760.900 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 8,760.90
Base 100.000000 0.00 0.00 0.00 8,760.90
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86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 12 Oct 2012 STATE STREET BANK AND TRUST USD/CSW12 Oct 2012
STIF FUND

98,489.960 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 98,489.96
Base 100.000000 0.00 0.00 0.00 98,489.96

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

2,436,144.410 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,436,144.41
Base 100.000000 0.00 0.00 0.00 2,436,144.41

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

295,679.960 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 295,679.96
Base 100.000000 0.00 0.00 0.00 295,679.96

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

210,353.880 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 210,353.88
Base 100.000000 0.00 0.00 0.00 210,353.88

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

261,478.410 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 261,478.41
Base 100.000000 0.00 0.00 0.00 261,478.41

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

2,054,148.820 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,054,148.82
Base 100.000000 0.00 0.00 0.00 2,054,148.82

86199E9B7 STATE STREET TR 0.210% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

442,558.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 442,558.50
Base 100.000000 0.00 0.00 0.00 442,558.50

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

129,976.400 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 129,976.40

Prepared by State StreetPage 773



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 0.00 0.00 0.00 129,976.40

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

188,305.570 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 188,305.57
Base 100.000000 0.00 0.00 0.00 188,305.57

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 15 Oct 2012 STATE STREET BANK AND TRUST USD/CSW15 Oct 2012
STIF FUND

337,309.520 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 337,309.52
Base 100.000000 0.00 0.00 0.00 337,309.52

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

17,624.200 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 17,624.20
Base 100.000000 0.00 0.00 0.00 17,624.20

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

381,927.070 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 381,927.07
Base 100.000000 0.00 0.00 0.00 381,927.07

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

1,725,990.000 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 1,725,990.00
Base 100.000000 0.00 0.00 0.00 1,725,990.00

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

5.510 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 5.51
Base 100.000000 0.00 0.00 0.00 5.51

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

27,829.230 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 27,829.23
Base 100.000000 0.00 0.00 0.00 27,829.23

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND
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3,479,798.100 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,479,798.10
Base 100.000000 0.00 0.00 0.00 3,479,798.10

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

2,002,428.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,002,428.63
Base 100.000000 0.00 0.00 0.00 2,002,428.63

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 16 Oct 2012 STATE STREET BANK AND TRUST USD/CSW16 Oct 2012
STIF FUND

1,561,846.250 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,561,846.25
Base 100.000000 0.00 0.00 0.00 1,561,846.25

86199E9B7 STATE STREET TR 0.208% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

81,670.030 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 81,670.03
Base 100.000000 0.00 0.00 0.00 81,670.03

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

73,415.690 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 73,415.69
Base 100.000000 0.00 0.00 0.00 73,415.69

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

3,197.360 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 3,197.36
Base 100.000000 0.00 0.00 0.00 3,197.36

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

17,503.860 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 17,503.86
Base 100.000000 0.00 0.00 0.00 17,503.86

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

687,149.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 687,149.76
Base 100.000000 0.00 0.00 0.00 687,149.76

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
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STIF FUND
448,402.480 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 448,402.48

Base 100.000000 0.00 0.00 0.00 448,402.48

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 17 Oct 2012 STATE STREET BANK AND TRUST USD/CSW17 Oct 2012
STIF FUND

13,839.040 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 13,839.04
Base 100.000000 0.00 0.00 0.00 13,839.04

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

348,369.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 348,369.00
Base 100.000000 0.00 0.00 0.00 348,369.00

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

629,487.730 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 629,487.73
Base 100.000000 0.00 0.00 0.00 629,487.73

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

4,261,787.590 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,261,787.59
Base 100.000000 0.00 0.00 0.00 4,261,787.59

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

493,114.550 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 493,114.55
Base 100.000000 0.00 0.00 0.00 493,114.55

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

3,001,358.260 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 3,001,358.26
Base 100.000000 0.00 0.00 0.00 3,001,358.26

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

237,678.020 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 237,678.02
Base 100.000000 0.00 0.00 0.00 237,678.02
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86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 18 Oct 2012 STATE STREET BANK AND TRUST USD/CSW18 Oct 2012
STIF FUND

136,458.600 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 136,458.60
Base 100.000000 0.00 0.00 0.00 136,458.60

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

12,158.100 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 12,158.10
Base 100.000000 0.00 0.00 0.00 12,158.10

86199E9B7 STATE STREET TR 0.208% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

137,638.270 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 137,638.27
Base 100.000000 0.00 0.00 0.00 137,638.27

86199E9B7 STATE STREET TR 0.223% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

365,926.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 365,926.75
Base 100.000000 0.00 0.00 0.00 365,926.75

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

255,098.850 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 255,098.85
Base 100.000000 0.00 0.00 0.00 255,098.85

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

989,690.490 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 989,690.49
Base 100.000000 0.00 0.00 0.00 989,690.49

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 19 Oct 2012 STATE STREET BANK AND TRUST USD/CSW19 Oct 2012
STIF FUND

90,624.360 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 90,624.36
Base 100.000000 0.00 0.00 0.00 90,624.36

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

22,806.280 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 22,806.28
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Base 100.000000 0.00 0.00 0.00 22,806.28

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

76,932.220 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 76,932.22
Base 100.000000 0.00 0.00 0.00 76,932.22

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

745,429.120 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 745,429.12
Base 100.000000 0.00 0.00 0.00 745,429.12

86199E9B7 STATE STREET TR 0.208% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

503,297.840 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 503,297.84
Base 100.000000 0.00 0.00 0.00 503,297.84

86199E9B7 STATE STREET TR 0.223% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

1,821,875.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,821,875.00
Base 100.000000 0.00 0.00 0.00 1,821,875.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

634,126.430 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 634,126.43
Base 100.000000 0.00 0.00 0.00 634,126.43

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

64,216.390 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 64,216.39
Base 100.000000 0.00 0.00 0.00 64,216.39

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

23,051.370 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 23,051.37
Base 100.000000 0.00 0.00 0.00 23,051.37

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

Prepared by State StreetPage 778



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

1,607,700.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,607,700.00
Base 100.000000 0.00 0.00 0.00 1,607,700.00

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

1,437,375.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,437,375.00
Base 100.000000 0.00 0.00 0.00 1,437,375.00

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 22 Oct 2012 STATE STREET BANK AND TRUST USD/CSW22 Oct 2012
STIF FUND

168,982.510 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 168,982.51
Base 100.000000 0.00 0.00 0.00 168,982.51

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

464,029.570 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 464,029.57
Base 100.000000 0.00 0.00 0.00 464,029.57

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

5.510 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 5.51
Base 100.000000 0.00 0.00 0.00 5.51

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

448,072.040 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 448,072.04
Base 100.000000 0.00 0.00 0.00 448,072.04

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

318,172.100 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 318,172.10
Base 100.000000 0.00 0.00 0.00 318,172.10

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

3,967,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,967,000.00
Base 100.000000 0.00 0.00 0.00 3,967,000.00

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
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STIF FUND
182,027.960 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 182,027.96

Base 100.000000 0.00 0.00 0.00 182,027.96

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

335,155.300 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 335,155.30
Base 100.000000 0.00 0.00 0.00 335,155.30

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 23 Oct 2012 STATE STREET BANK AND TRUST USD/CSW23 Oct 2012
STIF FUND

97,777.340 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 97,777.34
Base 100.000000 0.00 0.00 0.00 97,777.34

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

2,137,667.300 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,137,667.30
Base 100.000000 0.00 0.00 0.00 2,137,667.30

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

1,917,359.220 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,917,359.22
Base 100.000000 0.00 0.00 0.00 1,917,359.22

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

41,925.140 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 41,925.14
Base 100.000000 0.00 0.00 0.00 41,925.14

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND
10,430,036.710 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 10,430,036.71

Base 100.000000 0.00 0.00 0.00 10,430,036.71

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

173,266.320 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 173,266.32
Base 100.000000 0.00 0.00 0.00 173,266.32
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86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

427,242.300 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 427,242.30
Base 100.000000 0.00 0.00 0.00 427,242.30

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

2,427,839.020 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,427,839.02
Base 100.000000 0.00 0.00 0.00 2,427,839.02

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

9,802.430 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 9,802.43
Base 100.000000 0.00 0.00 0.00 9,802.43

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

214,722.220 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 214,722.22
Base 100.000000 0.00 0.00 0.00 214,722.22

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 24 Oct 2012 STATE STREET BANK AND TRUST USD/CSW24 Oct 2012
STIF FUND

1,065,643.340 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,065,643.34
Base 100.000000 0.00 0.00 0.00 1,065,643.34

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

54,690.920 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 54,690.92
Base 100.000000 0.00 0.00 0.00 54,690.92

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

98,898.200 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 98,898.20
Base 100.000000 0.00 0.00 0.00 98,898.20

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

2,161,530.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,161,530.53
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Base 100.000000 0.00 0.00 0.00 2,161,530.53

86199E9B7 STATE STREET TR 0.171% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

357,466.730 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 357,466.73
Base 100.000000 0.00 0.00 0.00 357,466.73

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

241,062.600 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 241,062.60
Base 100.000000 0.00 0.00 0.00 241,062.60

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

5.510 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 5.51
Base 100.000000 0.00 0.00 0.00 5.51

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

112,448.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 112,448.50
Base 100.000000 0.00 0.00 0.00 112,448.50

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

2,152,045.300 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,152,045.30
Base 100.000000 0.00 0.00 0.00 2,152,045.30

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

37,660.250 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 37,660.25
Base 100.000000 0.00 0.00 0.00 37,660.25

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 25 Oct 2012 STATE STREET BANK AND TRUST USD/CSW25 Oct 2012
STIF FUND

307,468.080 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 307,468.08
Base 100.000000 0.00 0.00 0.00 307,468.08

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND
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556,185.350 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 556,185.35
Base 100.000000 0.00 0.00 0.00 556,185.35

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

3,721,391.440 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 3,721,391.44
Base 100.000000 0.00 0.00 0.00 3,721,391.44

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

139,222.620 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 139,222.62
Base 100.000000 0.00 0.00 0.00 139,222.62

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

2,776,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,776,000.00
Base 100.000000 0.00 0.00 0.00 2,776,000.00

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

2,224,924.800 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,224,924.80
Base 100.000000 0.00 0.00 0.00 2,224,924.80

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

10,467.460 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 10,467.46
Base 100.000000 0.00 0.00 0.00 10,467.46

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

26,148.790 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 26,148.79
Base 100.000000 0.00 0.00 0.00 26,148.79

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
STIF FUND

637,946.520 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 637,946.52
Base 100.000000 0.00 0.00 0.00 637,946.52

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 26 Oct 2012 STATE STREET BANK AND TRUST USD/CSW26 Oct 2012
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STIF FUND
381,880.000 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 381,880.00

Base 100.000000 0.00 0.00 0.00 381,880.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

235,936.670 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 235,936.67
Base 100.000000 0.00 0.00 0.00 235,936.67

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

140,248.860 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 140,248.86
Base 100.000000 0.00 0.00 0.00 140,248.86

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

49,845.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 49,845.00
Base 100.000000 0.00 0.00 0.00 49,845.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

673,815.560 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 673,815.56
Base 100.000000 0.00 0.00 0.00 673,815.56

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

166,404.910 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 166,404.91
Base 100.000000 0.00 0.00 0.00 166,404.91

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

298,091.780 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 298,091.78
Base 100.000000 0.00 0.00 0.00 298,091.78

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

12,288.960 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 12,288.96
Base 100.000000 0.00 0.00 0.00 12,288.96

Prepared by State StreetPage 784



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

3,602,736.660 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 3,602,736.66
Base 100.000000 0.00 0.00 0.00 3,602,736.66

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

40,256.400 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 40,256.40
Base 100.000000 0.00 0.00 0.00 40,256.40

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

18,459.580 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 18,459.58
Base 100.000000 0.00 0.00 0.00 18,459.58

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

636,776.160 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 636,776.16
Base 100.000000 0.00 0.00 0.00 636,776.16

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

367,553.610 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 367,553.61
Base 100.000000 0.00 0.00 0.00 367,553.61

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

5,591.290 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 5,591.29
Base 100.000000 0.00 0.00 0.00 5,591.29

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 29 Oct 2012 STATE STREET BANK AND TRUST USD/CSW29 Oct 2012
STIF FUND

163,523.100 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 163,523.10
Base 100.000000 0.00 0.00 0.00 163,523.10

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

837,753.290 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 837,753.29
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Base 100.000000 0.00 0.00 0.00 837,753.29

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

717,366.590 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 717,366.59
Base 100.000000 0.00 0.00 0.00 717,366.59

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

259,266.090 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 259,266.09
Base 100.000000 0.00 0.00 0.00 259,266.09

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

59,611.230 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 59,611.23
Base 100.000000 0.00 0.00 0.00 59,611.23

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

147,783.170 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 147,783.17
Base 100.000000 0.00 0.00 0.00 147,783.17

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

618,411.260 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 618,411.26
Base 100.000000 0.00 0.00 0.00 618,411.26

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

832,779.590 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 832,779.59
Base 100.000000 0.00 0.00 0.00 832,779.59

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

5.510 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 5.51
Base 100.000000 0.00 0.00 0.00 5.51

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND
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1,560,063.020 1.000000 NHID Local 100.000000 0.00 0.00 0.00 1,560,063.02
Base 100.000000 0.00 0.00 0.00 1,560,063.02

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 31 Oct 2012 STATE STREET BANK AND TRUST USD/CSW31 Oct 2012
STIF FUND

181,918.120 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 181,918.12
Base 100.000000 0.00 0.00 0.00 181,918.12

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

50,831.540 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 50,831.54
Base 100.000000 0.00 0.00 0.00 50,831.54

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

9,498,169.760 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 9,498,169.76
Base 100.000000 0.00 0.00 0.00 9,498,169.76

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

729,026.520 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 729,026.52
Base 100.000000 0.00 0.00 0.00 729,026.52

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

2,116,020.890 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,116,020.89
Base 100.000000 0.00 0.00 0.00 2,116,020.89

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 01 Nov 2012 STATE STREET BANK AND TRUST USD/CSW01 Nov 2012
STIF FUND

15,243.230 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 15,243.23
Base 100.000000 0.00 0.00 0.00 15,243.23

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

0.640 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 0.64
Base 100.000000 0.00 0.00 0.00 0.64

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
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STIF FUND
8.340 1.000000 NHID Local 100.000000 0.00 0.00 0.00 8.34

Base 100.000000 0.00 0.00 0.00 8.34

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

4.540 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 4.54
Base 100.000000 0.00 0.00 0.00 4.54

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

5.560 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 5.56
Base 100.000000 0.00 0.00 0.00 5.56

86199E9B7 STATE STREET TR 0.235% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

817,312.350 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 817,312.35
Base 100.000000 0.00 0.00 0.00 817,312.35

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

636,972.930 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 636,972.93
Base 100.000000 0.00 0.00 0.00 636,972.93

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

1.040 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1.04
Base 100.000000 0.00 0.00 0.00 1.04

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

1,400,188.020 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,400,188.02
Base 100.000000 0.00 0.00 0.00 1,400,188.02

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

2.590 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 2.59
Base 100.000000 0.00 0.00 0.00 2.59
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86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

949,469.800 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 949,469.80
Base 100.000000 0.00 0.00 0.00 949,469.80

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

1,262,002.000 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,262,002.00
Base 100.000000 0.00 0.00 0.00 1,262,002.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 02 Nov 2012 STATE STREET BANK AND TRUST USD/CSW02 Nov 2012
STIF FUND

4.370 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 4.37
Base 100.000000 0.00 0.00 0.00 4.37

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

1,559,584.650 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,559,584.65
Base 100.000000 0.00 0.00 0.00 1,559,584.65

86199E9B7 STATE STREET TR 0.175% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

513,192.910 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 513,192.91
Base 100.000000 0.00 0.00 0.00 513,192.91

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

4,070.630 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 4,070.63
Base 100.000000 0.00 0.00 0.00 4,070.63

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

17,753.120 1.000000 NHID Local 100.000000 0.00 0.00 0.00 17,753.12
Base 100.000000 0.00 0.00 0.00 17,753.12

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

225,103.070 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 225,103.07
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Base 100.000000 0.00 0.00 0.00 225,103.07

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

2,062,412.370 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 2,062,412.37
Base 100.000000 0.00 0.00 0.00 2,062,412.37

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

220,132.420 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 220,132.42
Base 100.000000 0.00 0.00 0.00 220,132.42

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

152,422.640 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 152,422.64
Base 100.000000 0.00 0.00 0.00 152,422.64

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

69,894.970 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 69,894.97
Base 100.000000 0.00 0.00 0.00 69,894.97

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

421,593.000 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 421,593.00
Base 100.000000 0.00 0.00 0.00 421,593.00

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

86,946.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 86,946.75
Base 100.000000 0.00 0.00 0.00 86,946.75

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

5.510 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 5.51
Base 100.000000 0.00 0.00 0.00 5.51

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND
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552,208.240 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 552,208.24
Base 100.000000 0.00 0.00 0.00 552,208.24

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

10,259.190 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 10,259.19
Base 100.000000 0.00 0.00 0.00 10,259.19

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 05 Nov 2012 STATE STREET BANK AND TRUST USD/CSW05 Nov 2012
STIF FUND

543,824.380 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 543,824.38
Base 100.000000 0.00 0.00 0.00 543,824.38

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

2,825,024.430 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 2,825,024.43
Base 100.000000 0.00 0.00 0.00 2,825,024.43

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

648,809.110 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 648,809.11
Base 100.000000 0.00 0.00 0.00 648,809.11

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

4,387,950.540 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 4,387,950.54
Base 100.000000 0.00 0.00 0.00 4,387,950.54

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

38,824.540 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 38,824.54
Base 100.000000 0.00 0.00 0.00 38,824.54

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

265,349.190 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 265,349.19
Base 100.000000 0.00 0.00 0.00 265,349.19

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
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STIF FUND
363,445.870 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 363,445.87

Base 100.000000 0.00 0.00 0.00 363,445.87

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

255,330.160 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 255,330.16
Base 100.000000 0.00 0.00 0.00 255,330.16

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

78,544.670 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 78,544.67
Base 100.000000 0.00 0.00 0.00 78,544.67

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

5,643.820 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 5,643.82
Base 100.000000 0.00 0.00 0.00 5,643.82

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

169,983.080 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 169,983.08
Base 100.000000 0.00 0.00 0.00 169,983.08

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 06 Nov 2012 STATE STREET BANK AND TRUST USD/CSW06 Nov 2012
STIF FUND

169,003.200 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 169,003.20
Base 100.000000 0.00 0.00 0.00 169,003.20

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

1,265,127.090 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,265,127.09
Base 100.000000 0.00 0.00 0.00 1,265,127.09

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

1,060,318.470 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,060,318.47
Base 100.000000 0.00 0.00 0.00 1,060,318.47
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86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

1,112,330.520 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,112,330.52
Base 100.000000 0.00 0.00 0.00 1,112,330.52

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

87,876.990 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 87,876.99
Base 100.000000 0.00 0.00 0.00 87,876.99

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

111,853.230 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 111,853.23
Base 100.000000 0.00 0.00 0.00 111,853.23

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

54,388.330 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 54,388.33
Base 100.000000 0.00 0.00 0.00 54,388.33

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

124,125.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 124,125.00
Base 100.000000 0.00 0.00 0.00 124,125.00

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

951,677.840 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 951,677.84
Base 100.000000 0.00 0.00 0.00 951,677.84

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

13,223.340 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 13,223.34
Base 100.000000 0.00 0.00 0.00 13,223.34

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

657,469.700 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 657,469.70
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Base 100.000000 0.00 0.00 0.00 657,469.70

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 07 Nov 2012 STATE STREET BANK AND TRUST USD/CSW07 Nov 2012
STIF FUND

898,264.140 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 898,264.14
Base 100.000000 0.00 0.00 0.00 898,264.14

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

3,375,683.670 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 3,375,683.67
Base 100.000000 0.00 0.00 0.00 3,375,683.67

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

2,611,530.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 2,611,530.75
Base 100.000000 0.00 0.00 0.00 2,611,530.75

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

242,173.190 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 242,173.19
Base 100.000000 0.00 0.00 0.00 242,173.19

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

2,619,269.530 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,619,269.53
Base 100.000000 0.00 0.00 0.00 2,619,269.53

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

607,059.300 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 607,059.30
Base 100.000000 0.00 0.00 0.00 607,059.30

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 08 Nov 2012 STATE STREET BANK AND TRUST USD/CSW08 Nov 2012
STIF FUND

730,595.630 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 730,595.63
Base 100.000000 0.00 0.00 0.00 730,595.63

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND
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1,092,028.820 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,092,028.82
Base 100.000000 0.00 0.00 0.00 1,092,028.82

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

2,078,159.260 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 2,078,159.26
Base 100.000000 0.00 0.00 0.00 2,078,159.26

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

975,278.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 975,278.75
Base 100.000000 0.00 0.00 0.00 975,278.75

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

26,771.810 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 26,771.81
Base 100.000000 0.00 0.00 0.00 26,771.81

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

1,005,039.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,005,039.33
Base 100.000000 0.00 0.00 0.00 1,005,039.33

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

300,047.250 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 300,047.25
Base 100.000000 0.00 0.00 0.00 300,047.25

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

370,146.180 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 370,146.18
Base 100.000000 0.00 0.00 0.00 370,146.18

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

126,485.520 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 126,485.52
Base 100.000000 0.00 0.00 0.00 126,485.52

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
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STIF FUND
164,881.660 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 164,881.66

Base 100.000000 0.00 0.00 0.00 164,881.66

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 09 Nov 2012 STATE STREET BANK AND TRUST USD/CSW09 Nov 2012
STIF FUND

115,575.230 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 115,575.23
Base 100.000000 0.00 0.00 0.00 115,575.23

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

52,321.540 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 52,321.54
Base 100.000000 0.00 0.00 0.00 52,321.54

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

3,342,251.550 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 3,342,251.55
Base 100.000000 0.00 0.00 0.00 3,342,251.55

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

702,055.450 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 702,055.45
Base 100.000000 0.00 0.00 0.00 702,055.45

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

692,151.650 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 692,151.65
Base 100.000000 0.00 0.00 0.00 692,151.65

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

52,281.030 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 52,281.03
Base 100.000000 0.00 0.00 0.00 52,281.03

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

42,114.790 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 42,114.79
Base 100.000000 0.00 0.00 0.00 42,114.79
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86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

544,682.480 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 544,682.48
Base 100.000000 0.00 0.00 0.00 544,682.48

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

2,559,399.780 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,559,399.78
Base 100.000000 0.00 0.00 0.00 2,559,399.78

86199E9B7 STATE STREET TR 0.223% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

56,675.980 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 56,675.98
Base 100.000000 0.00 0.00 0.00 56,675.98

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

1,057,203.020 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,057,203.02
Base 100.000000 0.00 0.00 0.00 1,057,203.02

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

104,004.480 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 104,004.48
Base 100.000000 0.00 0.00 0.00 104,004.48

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

3,389,626.720 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 3,389,626.72
Base 100.000000 0.00 0.00 0.00 3,389,626.72

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

130,000.000 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 130,000.00
Base 100.000000 0.00 0.00 0.00 130,000.00

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 13 Nov 2012 STATE STREET BANK AND TRUST USD/CSW13 Nov 2012
STIF FUND

487,460.030 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 487,460.03
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Base 100.000000 0.00 0.00 0.00 487,460.03

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

672,150.910 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 672,150.91
Base 100.000000 0.00 0.00 0.00 672,150.91

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

172,071.450 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 172,071.45
Base 100.000000 0.00 0.00 0.00 172,071.45

86199E9B7 STATE STREET TR 0.227% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

468,307.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 468,307.00
Base 100.000000 0.00 0.00 0.00 468,307.00

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

6,004,031.700 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 6,004,031.70
Base 100.000000 0.00 0.00 0.00 6,004,031.70

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

27,175.790 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 27,175.79
Base 100.000000 0.00 0.00 0.00 27,175.79

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

1,688,157.940 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,688,157.94
Base 100.000000 0.00 0.00 0.00 1,688,157.94

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

98,505.310 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 98,505.31
Base 100.000000 0.00 0.00 0.00 98,505.31

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND
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5,863.470 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 5,863.47
Base 100.000000 0.00 0.00 0.00 5,863.47

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

18,167.250 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 18,167.25
Base 100.000000 0.00 0.00 0.00 18,167.25

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

297,504.060 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 297,504.06
Base 100.000000 0.00 0.00 0.00 297,504.06

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 14 Nov 2012 STATE STREET BANK AND TRUST USD/CSW14 Nov 2012
STIF FUND

45,483.420 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 45,483.42
Base 100.000000 0.00 0.00 0.00 45,483.42

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

490,332.320 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 490,332.32
Base 100.000000 0.00 0.00 0.00 490,332.32

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

1,098,626.610 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,098,626.61
Base 100.000000 0.00 0.00 0.00 1,098,626.61

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

298,222.230 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 298,222.23
Base 100.000000 0.00 0.00 0.00 298,222.23

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

36,324.220 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 36,324.22
Base 100.000000 0.00 0.00 0.00 36,324.22

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
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STIF FUND
1,229,093.600 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 1,229,093.60

Base 100.000000 0.00 0.00 0.00 1,229,093.60

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

6,062,157.000 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 6,062,157.00
Base 100.000000 0.00 0.00 0.00 6,062,157.00

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

1,166,307.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,166,307.50
Base 100.000000 0.00 0.00 0.00 1,166,307.50

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

640,721.660 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 640,721.66
Base 100.000000 0.00 0.00 0.00 640,721.66

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

89,685.470 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 89,685.47
Base 100.000000 0.00 0.00 0.00 89,685.47

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 15 Nov 2012 STATE STREET BANK AND TRUST USD/CSW15 Nov 2012
STIF FUND

1,831,973.290 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,831,973.29
Base 100.000000 0.00 0.00 0.00 1,831,973.29

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

154,388.380 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 154,388.38
Base 100.000000 0.00 0.00 0.00 154,388.38

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

165,685.430 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 165,685.43
Base 100.000000 0.00 0.00 0.00 165,685.43
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86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

234,940.200 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 234,940.20
Base 100.000000 0.00 0.00 0.00 234,940.20

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

1,089,130.050 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 1,089,130.05
Base 100.000000 0.00 0.00 0.00 1,089,130.05

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

779,770.000 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 779,770.00
Base 100.000000 0.00 0.00 0.00 779,770.00

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

109,688.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 109,688.25
Base 100.000000 0.00 0.00 0.00 109,688.25

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

35,766.910 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 35,766.91
Base 100.000000 0.00 0.00 0.00 35,766.91

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

1,828,124.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,828,124.72
Base 100.000000 0.00 0.00 0.00 1,828,124.72

86199E9B7 STATE STREET TR 0.205% 31 Dec 2030 16 Nov 2012 STATE STREET BANK AND TRUST USD/CSW16 Nov 2012
STIF FUND

82,818.840 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 82,818.84
Base 100.000000 0.00 0.00 0.00 82,818.84

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

372,269.490 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 372,269.49
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Base 100.000000 0.00 0.00 0.00 372,269.49

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

850,649.080 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 850,649.08
Base 100.000000 0.00 0.00 0.00 850,649.08

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

625,116.780 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 625,116.78
Base 100.000000 0.00 0.00 0.00 625,116.78

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

460,278.980 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 460,278.98
Base 100.000000 0.00 0.00 0.00 460,278.98

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

57,606.930 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 57,606.93
Base 100.000000 0.00 0.00 0.00 57,606.93

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

1,006,679.940 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,006,679.94
Base 100.000000 0.00 0.00 0.00 1,006,679.94

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

4,763,630.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,763,630.95
Base 100.000000 0.00 0.00 0.00 4,763,630.95

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

971,729.530 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 971,729.53
Base 100.000000 0.00 0.00 0.00 971,729.53

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND
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146,324.460 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 146,324.46
Base 100.000000 0.00 0.00 0.00 146,324.46

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 19 Nov 2012 STATE STREET BANK AND TRUST USD/CSW19 Nov 2012
STIF FUND

281,838.640 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 281,838.64
Base 100.000000 0.00 0.00 0.00 281,838.64

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

460,941.700 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 460,941.70
Base 100.000000 0.00 0.00 0.00 460,941.70

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

8,448.050 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 8,448.05
Base 100.000000 0.00 0.00 0.00 8,448.05

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

9,240.690 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 9,240.69
Base 100.000000 0.00 0.00 0.00 9,240.69

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

41,666.670 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 41,666.67
Base 100.000000 0.00 0.00 0.00 41,666.67

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

61,739.160 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 61,739.16
Base 100.000000 0.00 0.00 0.00 61,739.16

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 20 Nov 2012 STATE STREET BANK AND TRUST USD/CSW20 Nov 2012
STIF FUND

1,495,567.900 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,495,567.90
Base 100.000000 0.00 0.00 0.00 1,495,567.90

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
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STIF FUND
8,090.090 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 8,090.09

Base 100.000000 0.00 0.00 0.00 8,090.09

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

94,086.550 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 94,086.55
Base 100.000000 0.00 0.00 0.00 94,086.55

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

2,478,685.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,478,685.76
Base 100.000000 0.00 0.00 0.00 2,478,685.76

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

2,898,727.120 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,898,727.12
Base 100.000000 0.00 0.00 0.00 2,898,727.12

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

696,825.320 1.000000 NHID Local 100.000000 0.00 0.00 0.00 696,825.32
Base 100.000000 0.00 0.00 0.00 696,825.32

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

116,336.090 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 116,336.09
Base 100.000000 0.00 0.00 0.00 116,336.09

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

55,969.390 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 55,969.39
Base 100.000000 0.00 0.00 0.00 55,969.39

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 21 Nov 2012 STATE STREET BANK AND TRUST USD/CSW21 Nov 2012
STIF FUND

715,639.520 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 715,639.52
Base 100.000000 0.00 0.00 0.00 715,639.52
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86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

211,178.590 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 211,178.59
Base 100.000000 0.00 0.00 0.00 211,178.59

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

1,280,134.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,280,134.00
Base 100.000000 0.00 0.00 0.00 1,280,134.00

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

38,369.790 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 38,369.79
Base 100.000000 0.00 0.00 0.00 38,369.79

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 23 Nov 2012 STATE STREET BANK AND TRUST USD/CSW23 Nov 2012
STIF FUND

41,423.910 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 41,423.91
Base 100.000000 0.00 0.00 0.00 41,423.91

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

2,656,038.000 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,656,038.00
Base 100.000000 0.00 0.00 0.00 2,656,038.00

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

1,280,134.000 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 1,280,134.00
Base 100.000000 0.00 0.00 0.00 1,280,134.00

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

293,471.230 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 293,471.23
Base 100.000000 0.00 0.00 0.00 293,471.23

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

33,310.980 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 33,310.98
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Base 100.000000 0.00 0.00 0.00 33,310.98

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

220,520.910 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 220,520.91
Base 100.000000 0.00 0.00 0.00 220,520.91

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

34,143.790 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 34,143.79
Base 100.000000 0.00 0.00 0.00 34,143.79

86199E9B7 STATE STREET TR 0.189% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

1,865,822.170 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,865,822.17
Base 100.000000 0.00 0.00 0.00 1,865,822.17

86199E9B7 STATE STREET TR 0.207% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

2,707,020.650 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,707,020.65
Base 100.000000 0.00 0.00 0.00 2,707,020.65

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 26 Nov 2012 STATE STREET BANK AND TRUST USD/CSW26 Nov 2012
STIF FUND

137,409.520 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 137,409.52
Base 100.000000 0.00 0.00 0.00 137,409.52

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

178,268.750 1.000000 NHID Local 100.000000 0.00 0.00 0.00 178,268.75
Base 100.000000 0.00 0.00 0.00 178,268.75

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

542,705.400 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 542,705.40
Base 100.000000 0.00 0.00 0.00 542,705.40

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND
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50,016.850 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 50,016.85
Base 100.000000 0.00 0.00 0.00 50,016.85

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

1,357,106.220 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,357,106.22
Base 100.000000 0.00 0.00 0.00 1,357,106.22

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

133,492.600 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 133,492.60
Base 100.000000 0.00 0.00 0.00 133,492.60

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

132,841.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 132,841.25
Base 100.000000 0.00 0.00 0.00 132,841.25

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

52,227.780 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 52,227.78
Base 100.000000 0.00 0.00 0.00 52,227.78

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 27 Nov 2012 STATE STREET BANK AND TRUST USD/CSW27 Nov 2012
STIF FUND

1,704,950.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,704,950.00
Base 100.000000 0.00 0.00 0.00 1,704,950.00

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

1,327,101.260 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,327,101.26
Base 100.000000 0.00 0.00 0.00 1,327,101.26

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

16,800.150 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 16,800.15
Base 100.000000 0.00 0.00 0.00 16,800.15

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
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STIF FUND
3,937,537.140 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,937,537.14

Base 100.000000 0.00 0.00 0.00 3,937,537.14

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

2,519,091.920 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,519,091.92
Base 100.000000 0.00 0.00 0.00 2,519,091.92

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 28 Nov 2012 STATE STREET BANK AND TRUST USD/CSW28 Nov 2012
STIF FUND

1,544,124.820 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,544,124.82
Base 100.000000 0.00 0.00 0.00 1,544,124.82

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

252,527.510 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 252,527.51
Base 100.000000 0.00 0.00 0.00 252,527.51

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

0.060 1.000000 NHDN Local 100.000000 0.00 0.00 0.00 0.06
Base 100.000000 0.00 0.00 0.00 0.06

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

9,650.100 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 9,650.10
Base 100.000000 0.00 0.00 0.00 9,650.10

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND
35,000,000.000 1.000000 NHEI Local 100.000000 0.00 0.00 0.00 35,000,000.00

Base 100.000000 0.00 0.00 0.00 35,000,000.00

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

828,309.060 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 828,309.06
Base 100.000000 0.00 0.00 0.00 828,309.06
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86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

0.010 1.000000 NHES Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

8,633.700 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 8,633.70
Base 100.000000 0.00 0.00 0.00 8,633.70

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

46,419.360 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 46,419.36
Base 100.000000 0.00 0.00 0.00 46,419.36

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

99,491.280 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 99,491.28
Base 100.000000 0.00 0.00 0.00 99,491.28

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

4.520 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 4.52
Base 100.000000 0.00 0.00 0.00 4.52

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

58,757.650 1.000000 NHFV Local 100.000000 0.00 0.00 0.00 58,757.65
Base 100.000000 0.00 0.00 0.00 58,757.65

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

1,634,445.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,634,445.86
Base 100.000000 0.00 0.00 0.00 1,634,445.86

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 29 Nov 2012 STATE STREET BANK AND TRUST USD/CSW29 Nov 2012
STIF FUND

2,770,251.550 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,770,251.55
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Base 100.000000 0.00 0.00 0.00 2,770,251.55

86199E9B7 STATE STREET TR 0.172% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

606,378.740 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 606,378.74
Base 100.000000 0.00 0.00 0.00 606,378.74

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

48,659.940 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 48,659.94
Base 100.000000 0.00 0.00 0.00 48,659.94

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

181,971.300 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 181,971.30
Base 100.000000 0.00 0.00 0.00 181,971.30

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

913,466.920 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 913,466.92
Base 100.000000 0.00 0.00 0.00 913,466.92

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

326,532.080 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 326,532.08
Base 100.000000 0.00 0.00 0.00 326,532.08

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

1,614,148.040 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 1,614,148.04
Base 100.000000 0.00 0.00 0.00 1,614,148.04

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

6,445.200 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 6,445.20
Base 100.000000 0.00 0.00 0.00 6,445.20

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

60,000,000.000 1.000000 NHEI Local 100.000000 0.00 0.00 0.00 60,000,000.00
Base 100.000000 0.00 0.00 0.00 60,000,000.00

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 30 Nov 2012 STATE STREET BANK AND TRUST USD/CSW30 Nov 2012
STIF FUND

522,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 522,000.00
Base 100.000000 0.00 0.00 0.00 522,000.00

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

59,258.820 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 59,258.82
Base 100.000000 0.00 0.00 0.00 59,258.82

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

65,775.600 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 65,775.60
Base 100.000000 0.00 0.00 0.00 65,775.60

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

60,842.760 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 60,842.76
Base 100.000000 0.00 0.00 0.00 60,842.76

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

432,097.220 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 432,097.22
Base 100.000000 0.00 0.00 0.00 432,097.22

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 03 Dec 2012 STATE STREET BANK AND TRUST USD/CSW03 Dec 2012
STIF FUND

443,904.680 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 443,904.68
Base 100.000000 0.00 0.00 0.00 443,904.68

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

55.190 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 55.19
Base 100.000000 0.00 0.00 0.00 55.19

86199E9B7 STATE STREET TR 0.211% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
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Base Currency: USD - US DOLLAR
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

STIF FUND
406,323.680 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 406,323.68

Base 100.000000 0.00 0.00 0.00 406,323.68

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

909,990.670 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 909,990.67
Base 100.000000 0.00 0.00 0.00 909,990.67

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

1.100 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 1.10
Base 100.000000 0.00 0.00 0.00 1.10

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

99,656.300 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 99,656.30
Base 100.000000 0.00 0.00 0.00 99,656.30

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

130,053.500 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 130,053.50
Base 100.000000 0.00 0.00 0.00 130,053.50

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

2,327,066.570 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,327,066.57
Base 100.000000 0.00 0.00 0.00 2,327,066.57

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

8.230 1.000000 NHFV Local 100.000000 0.00 0.00 0.00 8.23
Base 100.000000 0.00 0.00 0.00 8.23

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

199,834.720 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 199,834.72
Base 100.000000 0.00 0.00 0.00 199,834.72
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds
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86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

92.650 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 92.65
Base 100.000000 0.00 0.00 0.00 92.65

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

1,110,420.640 1.000000 NHID Local 100.000000 0.00 0.00 0.00 1,110,420.64
Base 100.000000 0.00 0.00 0.00 1,110,420.64

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 04 Dec 2012 STATE STREET BANK AND TRUST USD/CSW04 Dec 2012
STIF FUND

75,142.730 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 75,142.73
Base 100.000000 0.00 0.00 0.00 75,142.73

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

1,183,162.750 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 1,183,162.75
Base 100.000000 0.00 0.00 0.00 1,183,162.75

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

0.880 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 0.88
Base 100.000000 0.00 0.00 0.00 0.88

86199E9B7 STATE STREET TR 0.211% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

752,312.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 752,312.50
Base 100.000000 0.00 0.00 0.00 752,312.50

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

51,601.560 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 51,601.56
Base 100.000000 0.00 0.00 0.00 51,601.56

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

42,000.000 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 42,000.00

Prepared by State StreetPage 813



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 0.00 0.00 0.00 42,000.00

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

16,598.810 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 16,598.81
Base 100.000000 0.00 0.00 0.00 16,598.81

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 05 Dec 2012 STATE STREET BANK AND TRUST USD/CSW05 Dec 2012
STIF FUND

1,271,112.330 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,271,112.33
Base 100.000000 0.00 0.00 0.00 1,271,112.33

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

9,702.770 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 9,702.77
Base 100.000000 0.00 0.00 0.00 9,702.77

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

27,240.420 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 27,240.42
Base 100.000000 0.00 0.00 0.00 27,240.42

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

3,335,601.040 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,335,601.04
Base 100.000000 0.00 0.00 0.00 3,335,601.04

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

1,257,881.240 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,257,881.24
Base 100.000000 0.00 0.00 0.00 1,257,881.24

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 06 Dec 2012 STATE STREET BANK AND TRUST USD/CSW06 Dec 2012
STIF FUND

532,221.910 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 532,221.91
Base 100.000000 0.00 0.00 0.00 532,221.91

86199E9B7 STATE STREET TR 0.202% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND
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524,938.420 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 524,938.42
Base 100.000000 0.00 0.00 0.00 524,938.42

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND
27,696,580.140 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 27,696,580.14

Base 100.000000 0.00 0.00 0.00 27,696,580.14

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

2,585,632.590 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 2,585,632.59
Base 100.000000 0.00 0.00 0.00 2,585,632.59

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

766,688.710 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 766,688.71
Base 100.000000 0.00 0.00 0.00 766,688.71

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

45,703.000 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 45,703.00
Base 100.000000 0.00 0.00 0.00 45,703.00

86199E9B7 STATE STREET TR 0.187% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

750,347.050 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 750,347.05
Base 100.000000 0.00 0.00 0.00 750,347.05

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

2,855,942.250 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,855,942.25
Base 100.000000 0.00 0.00 0.00 2,855,942.25

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

674,862.250 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 674,862.25
Base 100.000000 0.00 0.00 0.00 674,862.25

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
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STIF FUND
33,761.000 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 33,761.00

Base 100.000000 0.00 0.00 0.00 33,761.00

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

115,430.280 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 115,430.28
Base 100.000000 0.00 0.00 0.00 115,430.28

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND
12,964,044.530 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 12,964,044.53

Base 100.000000 0.00 0.00 0.00 12,964,044.53

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

205,167.840 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 205,167.84
Base 100.000000 0.00 0.00 0.00 205,167.84

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 07 Dec 2012 STATE STREET BANK AND TRUST USD/CSW07 Dec 2012
STIF FUND

134,267.120 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 134,267.12
Base 100.000000 0.00 0.00 0.00 134,267.12

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

57,606.670 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 57,606.67
Base 100.000000 0.00 0.00 0.00 57,606.67

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

34,058.570 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 34,058.57
Base 100.000000 0.00 0.00 0.00 34,058.57

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 10 Dec 2012 STATE STREET BANK AND TRUST USD/CSW10 Dec 2012
STIF FUND

34,825.980 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 34,825.98
Base 100.000000 0.00 0.00 0.00 34,825.98
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86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

13,288.800 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 13,288.80
Base 100.000000 0.00 0.00 0.00 13,288.80

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

0.880 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 0.88
Base 100.000000 0.00 0.00 0.00 0.88

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

125,720.020 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 125,720.02
Base 100.000000 0.00 0.00 0.00 125,720.02

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

456,765.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 456,765.00
Base 100.000000 0.00 0.00 0.00 456,765.00

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

269,563.980 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 269,563.98
Base 100.000000 0.00 0.00 0.00 269,563.98

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 11 Dec 2012 STATE STREET BANK AND TRUST USD/CSW11 Dec 2012
STIF FUND

48,599.960 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 48,599.96
Base 100.000000 0.00 0.00 0.00 48,599.96

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

193,582.180 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 193,582.18
Base 100.000000 0.00 0.00 0.00 193,582.18

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

77,885.690 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 77,885.69
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Base 100.000000 0.00 0.00 0.00 77,885.69

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

16,693.030 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 16,693.03
Base 100.000000 0.00 0.00 0.00 16,693.03

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

1,256,345.940 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 1,256,345.94
Base 100.000000 0.00 0.00 0.00 1,256,345.94

86199E9B7 STATE STREET TR 0.173% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

1,533,180.070 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,533,180.07
Base 100.000000 0.00 0.00 0.00 1,533,180.07

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

491,036.940 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 491,036.94
Base 100.000000 0.00 0.00 0.00 491,036.94

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 12 Dec 2012 STATE STREET BANK AND TRUST USD/CSW12 Dec 2012
STIF FUND

272,998.320 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 272,998.32
Base 100.000000 0.00 0.00 0.00 272,998.32

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

276,810.770 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 276,810.77
Base 100.000000 0.00 0.00 0.00 276,810.77

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

117,240.150 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 117,240.15
Base 100.000000 0.00 0.00 0.00 117,240.15

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND
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289,927.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 289,927.50
Base 100.000000 0.00 0.00 0.00 289,927.50

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

70,913.100 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 70,913.10
Base 100.000000 0.00 0.00 0.00 70,913.10

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

63,311.540 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 63,311.54
Base 100.000000 0.00 0.00 0.00 63,311.54

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

4,098,021.830 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 4,098,021.83
Base 100.000000 0.00 0.00 0.00 4,098,021.83

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

949,273.880 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 949,273.88
Base 100.000000 0.00 0.00 0.00 949,273.88

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

473,134.430 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 473,134.43
Base 100.000000 0.00 0.00 0.00 473,134.43

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 13 Dec 2012 STATE STREET BANK AND TRUST USD/CSW13 Dec 2012
STIF FUND

32,947.210 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 32,947.21
Base 100.000000 0.00 0.00 0.00 32,947.21

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

296,954.350 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 296,954.35
Base 100.000000 0.00 0.00 0.00 296,954.35

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
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STIF FUND
610,624.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 610,624.75

Base 100.000000 0.00 0.00 0.00 610,624.75

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

1,711,240.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,711,240.00
Base 100.000000 0.00 0.00 0.00 1,711,240.00

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

116,414.030 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 116,414.03
Base 100.000000 0.00 0.00 0.00 116,414.03

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 14 Dec 2012 STATE STREET BANK AND TRUST USD/CSW14 Dec 2012
STIF FUND

39,660.910 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 39,660.91
Base 100.000000 0.00 0.00 0.00 39,660.91

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

126,533.450 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 126,533.45
Base 100.000000 0.00 0.00 0.00 126,533.45

86199E9B7 STATE STREET TR 0.206% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

440,156.710 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 440,156.71
Base 100.000000 0.00 0.00 0.00 440,156.71

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

2,935,901.100 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,935,901.10
Base 100.000000 0.00 0.00 0.00 2,935,901.10

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 17 Dec 2012 STATE STREET BANK AND TRUST USD/CSW17 Dec 2012
STIF FUND

62,462.200 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 62,462.20
Base 100.000000 0.00 0.00 0.00 62,462.20
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86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

447,914.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 447,914.97
Base 100.000000 0.00 0.00 0.00 447,914.97

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

187,769.970 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 187,769.97
Base 100.000000 0.00 0.00 0.00 187,769.97

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

87,059.000 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 87,059.00
Base 100.000000 0.00 0.00 0.00 87,059.00

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

388,480.400 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 388,480.40
Base 100.000000 0.00 0.00 0.00 388,480.40

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

27,127.780 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 27,127.78
Base 100.000000 0.00 0.00 0.00 27,127.78

86199E9B7 STATE STREET TR 0.180% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

8,981.720 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 8,981.72
Base 100.000000 0.00 0.00 0.00 8,981.72

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

339,064.380 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 339,064.38
Base 100.000000 0.00 0.00 0.00 339,064.38

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

155,705.450 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 155,705.45
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Base 100.000000 0.00 0.00 0.00 155,705.45

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

1,118,362.800 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,118,362.80
Base 100.000000 0.00 0.00 0.00 1,118,362.80

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

383,633.610 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 383,633.61
Base 100.000000 0.00 0.00 0.00 383,633.61

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

114,409.120 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 114,409.12
Base 100.000000 0.00 0.00 0.00 114,409.12

86199E9B7 STATE STREET TR 0.201% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

308,097.750 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 308,097.75
Base 100.000000 0.00 0.00 0.00 308,097.75

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

205,901.410 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 205,901.41
Base 100.000000 0.00 0.00 0.00 205,901.41

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

43,799.720 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 43,799.72
Base 100.000000 0.00 0.00 0.00 43,799.72

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

5,272,090.490 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 5,272,090.49
Base 100.000000 0.00 0.00 0.00 5,272,090.49

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND
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9,069.110 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 9,069.11
Base 100.000000 0.00 0.00 0.00 9,069.11

86199E9B7 STATE STREET TR 0.193% 31 Dec 2030 18 Dec 2012 STATE STREET BANK AND TRUST USD/CSW18 Dec 2012
STIF FUND

91,431.530 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 91,431.53
Base 100.000000 0.00 0.00 0.00 91,431.53

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

309,854.170 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 309,854.17
Base 100.000000 0.00 0.00 0.00 309,854.17

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

1,974,000.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,974,000.00
Base 100.000000 0.00 0.00 0.00 1,974,000.00

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

58,128.410 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 58,128.41
Base 100.000000 0.00 0.00 0.00 58,128.41

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

1,575,835.220 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,575,835.22
Base 100.000000 0.00 0.00 0.00 1,575,835.22

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

1,554,530.220 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,554,530.22
Base 100.000000 0.00 0.00 0.00 1,554,530.22

86199E9B7 STATE STREET TR 0.199% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
STIF FUND

71,162.010 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 71,162.01
Base 100.000000 0.00 0.00 0.00 71,162.01

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 19 Dec 2012 STATE STREET BANK AND TRUST USD/CSW19 Dec 2012
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STIF FUND
5,486,312.420 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 5,486,312.42

Base 100.000000 0.00 0.00 0.00 5,486,312.42

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

548,558.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 548,558.75
Base 100.000000 0.00 0.00 0.00 548,558.75

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

414,900.840 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 414,900.84
Base 100.000000 0.00 0.00 0.00 414,900.84

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

1,982,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,982,500.00
Base 100.000000 0.00 0.00 0.00 1,982,500.00

86199E9B7 STATE STREET TR 0.203% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

167,264.260 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 167,264.26
Base 100.000000 0.00 0.00 0.00 167,264.26

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

287,093.790 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 287,093.79
Base 100.000000 0.00 0.00 0.00 287,093.79

86199E9B7 STATE STREET TR 0.194% 31 Dec 2030 20 Dec 2012 STATE STREET BANK AND TRUST USD/CSW20 Dec 2012
STIF FUND

378,298.580 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 378,298.58
Base 100.000000 0.00 0.00 0.00 378,298.58

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

91,440.340 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 91,440.34
Base 100.000000 0.00 0.00 0.00 91,440.34
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86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

703,457.300 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 703,457.30
Base 100.000000 0.00 0.00 0.00 703,457.30

86199E9B7 STATE STREET TR 0.198% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

210,729.790 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 210,729.79
Base 100.000000 0.00 0.00 0.00 210,729.79

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

290,969.700 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 290,969.70
Base 100.000000 0.00 0.00 0.00 290,969.70

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

225,646.530 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 225,646.53
Base 100.000000 0.00 0.00 0.00 225,646.53

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

55,495.700 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 55,495.70
Base 100.000000 0.00 0.00 0.00 55,495.70

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

360,189.350 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 360,189.35
Base 100.000000 0.00 0.00 0.00 360,189.35

86199E9B7 STATE STREET TR 0.190% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND

217,148.180 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 217,148.18
Base 100.000000 0.00 0.00 0.00 217,148.18

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 21 Dec 2012 STATE STREET BANK AND TRUST USD/CSW21 Dec 2012
STIF FUND
63,639,927.500 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 63,639,927.50
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Base 100.000000 0.00 0.00 0.00 63,639,927.50

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

1,029,719.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,029,719.50
Base 100.000000 0.00 0.00 0.00 1,029,719.50

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

389,650.000 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 389,650.00
Base 100.000000 0.00 0.00 0.00 389,650.00

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

2,532,652.040 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,532,652.04
Base 100.000000 0.00 0.00 0.00 2,532,652.04

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

84,327.420 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 84,327.42
Base 100.000000 0.00 0.00 0.00 84,327.42

86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

146,950.170 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 146,950.17
Base 100.000000 0.00 0.00 0.00 146,950.17

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 24 Dec 2012 STATE STREET BANK AND TRUST USD/CSW24 Dec 2012
STIF FUND

51,578.620 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 51,578.62
Base 100.000000 0.00 0.00 0.00 51,578.62

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

29,608.780 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 29,608.78
Base 100.000000 0.00 0.00 0.00 29,608.78

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND
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150,674.440 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 150,674.44
Base 100.000000 0.00 0.00 0.00 150,674.44

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

435,540.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 435,540.00
Base 100.000000 0.00 0.00 0.00 435,540.00

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

735,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 735,000.00
Base 100.000000 0.00 0.00 0.00 735,000.00

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

62,864.590 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 62,864.59
Base 100.000000 0.00 0.00 0.00 62,864.59

86199E9B7 STATE STREET TR 0.197% 31 Dec 2030 26 Dec 2012 STATE STREET BANK AND TRUST USD/CSW26 Dec 2012
STIF FUND

165,172.410 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 165,172.41
Base 100.000000 0.00 0.00 0.00 165,172.41

86199E9B7 STATE STREET TR 0.188% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

3,129,724.850 1.000000 NHEI Local 100.000000 0.00 0.00 0.00 3,129,724.85
Base 100.000000 0.00 0.00 0.00 3,129,724.85

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

447,527.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 447,527.75
Base 100.000000 0.00 0.00 0.00 447,527.75

86199E9B7 STATE STREET TR 0.200% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND
76,810,137.010 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 76,810,137.01

Base 100.000000 0.00 0.00 0.00 76,810,137.01

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
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STIF FUND
371,014.640 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 371,014.64

Base 100.000000 0.00 0.00 0.00 371,014.64

86199E9B7 STATE STREET TR 0.186% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

550,817.420 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 550,817.42
Base 100.000000 0.00 0.00 0.00 550,817.42

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

1,000,643.540 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,000,643.54
Base 100.000000 0.00 0.00 0.00 1,000,643.54

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

467,987.890 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 467,987.89
Base 100.000000 0.00 0.00 0.00 467,987.89

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

1,048,043.070 1.000000 NHID Local 100.000000 0.00 0.00 0.00 1,048,043.07
Base 100.000000 0.00 0.00 0.00 1,048,043.07

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 27 Dec 2012 STATE STREET BANK AND TRUST USD/CSW27 Dec 2012
STIF FUND

6,385,363.190 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 6,385,363.19
Base 100.000000 0.00 0.00 0.00 6,385,363.19

86199E9B7 STATE STREET TR 0.183% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

1,293,301.430 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 1,293,301.43
Base 100.000000 0.00 0.00 0.00 1,293,301.43

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

130,965.370 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 130,965.37
Base 100.000000 0.00 0.00 0.00 130,965.37
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86199E9B7 STATE STREET TR 0.196% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

2,439,232.280 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 2,439,232.28
Base 100.000000 0.00 0.00 0.00 2,439,232.28

86199E9B7 STATE STREET TR 0.181% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

112,967.570 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 112,967.57
Base 100.000000 0.00 0.00 0.00 112,967.57

86199E9B7 STATE STREET TR 0.195% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

244,393.800 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 244,393.80
Base 100.000000 0.00 0.00 0.00 244,393.80

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

196,114.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 196,114.00
Base 100.000000 0.00 0.00 0.00 196,114.00

86199E9B7 STATE STREET TR 0.182% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

46,567.940 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 46,567.94
Base 100.000000 0.00 0.00 0.00 46,567.94

86199E9B7 STATE STREET TR 0.179% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

2,392,641.650 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,392,641.65
Base 100.000000 0.00 0.00 0.00 2,392,641.65

86199E9B7 STATE STREET TR 0.185% 31 Dec 2030 28 Dec 2012 STATE STREET BANK AND TRUST USD/CSW28 Dec 2012
STIF FUND

78,007.510 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 78,007.51
Base 100.000000 0.00 0.00 0.00 78,007.51

86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

2,001,883.000 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,001,883.00
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Base 100.000000 0.00 0.00 0.00 2,001,883.00

86199E9B7 STATE STREET TR 0.184% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

1,940,970.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,940,970.25
Base 100.000000 0.00 0.00 0.00 1,940,970.25

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

7,887,217.750 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 7,887,217.75
Base 100.000000 0.00 0.00 0.00 7,887,217.75

86199E9B7 STATE STREET TR 0.176% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

0.010 1.000000 NHID Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

86199E9B7 STATE STREET TR 0.191% 31 Dec 2030 31 Dec 2012 STATE STREET BANK AND TRUST USD/CSW31 Dec 2012
STIF FUND

163,738.270 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 163,738.27
Base 100.000000 0.00 0.00 0.00 163,738.27

86199E9B7 Total

721,256,794.580 Local 0.00 0.00 0.00 721,256,794.58
Base 0.00 0.00 0.00 721,256,794.58

US DOLLAR  Total

721,256,800.540 0.00

0.00

0.00

0.00

0.00

0.00

721,256,800.54

721,256,800.54

Local

Base

CASH EQUIVALENTS  Total
721,256,800.540

0.00 0.00 0.00 721,256,800.54Base

EQUITY
AUSTRALIAN DOLLAR
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600346902 AUSTRALAND PROPERTY GROUP REIT NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

216,172.000 0.947463 NHEH Local 3.244400 0.00 701.35 0.00 700,647.09
Base 3.424303 0.00 740.24 0.00 739,498.10

605991900 AUSDRILL LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

146,582.000 0.947463 NHEH Local 2.381300 0.00 349.06 0.00 348,706.66
Base 2.513344 0.00 368.42 0.00 368,042.51

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU820 Dec 2012

120,503.000 0.948137 NHEH Local 2.436600 0.00 293.62 0.00 293,323.99
Base 2.569882 0.00 309.68 0.00 309,368.78

18 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU821 Dec 2012

16,052.000 0.949983 NHEH Local 2.494700 0.00 40.04 0.00 40,004.88
Base 2.626047 0.00 42.15 0.00 42,111.15

605991900 Total

283,137.000 Local 0.00 682.72 0.00 682,035.53
Base 0.00 720.25 0.00 719,522.44

607624004 BANK OF QUEENSLAND LTD COMMON STOCK NPV 14 Dec 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0119 Dec 2012

75,710.000 0.947463 NHEH Local 7.167000 0.00 542.61 0.00 542,070.96
Base 7.564411 0.00 572.70 0.00 572,128.90

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0120 Dec 2012

18,000.000 0.948137 NHEH Local 7.152200 0.00 128.74 0.00 128,610.86
Base 7.543425 0.00 135.78 0.00 135,645.86

607624004 Total

93,710.000 Local 0.00 671.35 0.00 670,681.82
Base 0.00 708.48 0.00 707,774.76

608820007 BEACH ENERGY LTD COMMON STOCK NPV 14 Dec 2012 LOOP CAPITAL MARKETS LLC AUD/AU819 Dec 2012

136,758.000 0.947463 NHEH Local 1.525400 0.00 208.61 0.00 208,402.04
Base 1.609984 0.00 220.18 0.00 219,957.97

613472901 NEON ENERGY LTD COMMON STOCK 01 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU804 Oct 2012
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431,551.000 0.963995 NHEH Local 0.285000 0.00 122.99 0.00 122,869.05
Base 0.295645 0.00 127.58 0.00 127,458.18

615870904 BREVILLE GROUP LTD COMMON STOCK NPV 14 Dec 2012 MACQUARIEEQUITIES LIMITED (SYDNEY) AUD/AU8 0.0119 Dec 2012

156,073.000 0.947463 NHEH Local 6.344900 0.00 990.27 0.00 989,277.31
Base 6.696726 0.00 1,045.18 0.00 1,044,132.92

628661001 ANSELL LTD COMMON STOCK NPV 14 Dec 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0219 Dec 2012

14,678.000 0.947463 NHEH Local 15.391200 0.00 225.91 0.00 225,686.12
Base 16.244645 0.00 238.44 0.00 238,200.46

633533906 NUFARM LTD COMMON STOCK NPV 14 Dec 2012 MACQUARIEEQUITIES LIMITED (SYDNEY) AUD/AU8 0.0119 Dec 2012

111,658.000 0.947463 NHEH Local 5.788600 0.00 646.34 0.00 645,697.16
Base 6.109579 0.00 682.18 0.00 681,501.19

634185904 FLEETWOOD CORPORATION LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0119 Dec 2012

14,957.000 0.947463 NHEH Local 9.598700 0.00 143.57 0.00 143,424.19
Base 10.130950 0.00 151.53 0.00 151,377.09

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8 0.0120 Dec 2012

21,180.000 0.948137 NHEH Local 9.411400 0.00 199.33 0.00 199,134.12
Base 9.926203 0.00 210.23 0.00 210,026.74

634185904 Total

36,137.000 Local 0.00 342.90 0.00 342,558.31
Base 0.00 361.76 0.00 361,403.83

635187909 TPG TELECOM LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

50,193.000 0.947463 NHEH Local 2.517600 0.00 126.37 0.00 126,239.53
Base 2.657201 0.00 133.38 0.00 133,239.54

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU820 Dec 2012

89,158.000 0.948137 NHEH Local 2.505700 0.00 223.40 0.00 223,179.80
Base 2.642762 0.00 235.62 0.00 235,387.71
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635187909 Total

139,351.000 Local 0.00 349.77 0.00 349,419.33
Base 0.00 369.00 0.00 368,627.25

635214901 FLIGHT CENTRE LTD COMMON STOCK NPV 14 Dec 2012 LOOP CAPITAL MARKETS LLC AUD/AU8 0.0319 Dec 2012

13,303.000 0.947463 NHEH Local 26.432400 0.00 351.63 0.00 351,278.59
Base 27.898082 0.00 371.13 0.00 370,757.05

646557900 DOWNER EDI LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

83,778.000 0.947463 NHEH Local 3.845400 0.00 322.16 0.00 321,837.76
Base 4.058628 0.00 340.02 0.00 339,683.72

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU820 Dec 2012

83,151.000 0.948137 NHEH Local 3.826200 0.00 318.15 0.00 317,834.21
Base 4.035493 0.00 335.55 0.00 335,219.71

646557900 Total

166,929.000 Local 0.00 640.31 0.00 639,671.97
Base 0.00 675.57 0.00 674,903.43

647654904 REGIS RESOURCES LTD COMMON STOCK NPV 11 Oct 2012 G TRADE SERVICES LTD AUD/AU8 0.0116 Oct 2012

27,600.000 0.974326 NHEG Local 5.473500 0.00 241.71 0.00 150,826.89
Base 5.617730 0.00 248.08 0.00 154,801.26

12 Oct 2012 G TRADE SERVICES LTD AUD/AU8 0.0116 Oct 2012

33,000.000 0.977995 NHEG Local 5.496600 0.00 290.22 0.00 181,097.58
Base 5.620274 0.00 296.75 0.00 185,172.30

15 Oct 2012 G TRADE SERVICES LTD AUD/AU8 0.0118 Oct 2012

29,800.000 0.976086 NHEG Local 5.412300 0.00 258.06 0.00 161,028.48
Base 5.544901 0.00 264.38 0.00 164,973.66

16 Oct 2012 G TRADE SERVICES LTD AUD/AU8 0.0119 Oct 2012

42,900.000 0.973805 NHEG Local 5.180800 0.00 355.61 0.00 221,900.71
Base 5.320162 0.00 365.18 0.00 227,869.76

17 Oct 2012 G TRADE SERVICES LTD AUD/AU8 0.0122 Oct 2012
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26,200.000 0.963391 NHEG Local 5.331200 0.00 223.48 0.00 139,453.96
Base 5.533786 0.00 231.97 0.00 144,753.23

18 Oct 2012 G TRADE SERVICES LTD AUD/AU8 0.0123 Oct 2012

24,700.000 0.961631 NHEG Local 5.389400 0.00 212.99 0.00 132,905.19
Base 5.604437 0.00 221.49 0.00 138,208.10

647654904 Total

184,200.000 Local 0.00 1,582.07 0.00 987,212.81
Base 0.00 1,627.85 0.00 1,015,778.31

653323907 BLUESCOPE STEEL LTD COMMON STOCK NPV 07 Dec 2012 REVERSE SPLIT NON CASH AUD/AU814 Dec 2012

121,101.000 1.190631 NHHJ Local 1.932681 0.00 0.00 0.00 234,049.65
Base 1.623240 0.00 0.00 0.00 196,576.08

668239007 PERPETUAL LTD COMMON STOCK NPV 01 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.0304 Oct 2012

2,658.000 0.963995 NHEH Local 26.053500 0.00 69.25 0.00 69,180.95
Base 27.026592 0.00 71.84 0.00 71,764.84

02 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.0305 Oct 2012

25,758.000 0.971676 NHEH Local 26.220700 0.00 675.39 0.00 674,717.40
Base 26.985024 0.00 695.08 0.00 694,385.17

03 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU8 0.0308 Oct 2012

5,649.000 0.978761 NHEH Local 26.766000 0.00 151.20 0.00 151,049.93
Base 27.346819 0.00 154.48 0.00 154,327.70

668239007 Total

34,065.000 Local 0.00 895.84 0.00 894,948.28
Base 0.00 921.40 0.00 920,477.71

671963908 RCR TOMLINSON LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

8,993.000 0.947463 NHEH Local 1.803501 0.00 16.22 0.00 16,202.66
Base 1.903505 0.00 17.12 0.00 17,101.10

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU820 Dec 2012

32,236.000 0.948137 NHEH Local 1.814400 0.00 58.49 0.00 58,430.51
Base 1.913648 0.00 61.69 0.00 61,626.65
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18 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU821 Dec 2012

63,160.000 0.949983 NHEH Local 1.820100 0.00 114.96 0.00 114,842.56
Base 1.915929 0.00 121.01 0.00 120,889.07

19 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU824 Dec 2012

33,742.000 0.952789 NHEH Local 1.817500 0.00 61.33 0.00 61,264.76
Base 1.907558 0.00 64.37 0.00 64,300.45

20 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU827 Dec 2012

31,723.000 0.954381 NHEH Local 1.800000 0.00 57.10 0.00 57,044.30
Base 1.886039 0.00 59.83 0.00 59,770.99

671963908 Total

169,854.000 Local 0.00 308.10 0.00 307,784.79
Base 0.00 324.02 0.00 323,688.26

B0LFW3902 CENTRAL PETROLEUM LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

819,458.000 0.947463 NHEH Local 0.121900 0.00 99.89 0.00 99,792.04
Base 0.128659 0.00 105.43 0.00 105,325.53

B12TY1903 ADITYA BIRLA MINERALS LTD COMMON STOCK NPV 01 Oct 2012 CSFB AUSTRALIA EQUITIES LTD AUD/AU804 Oct 2012

108,661.000 0.963995 NHEH Local 0.490000 0.00 53.24 0.00 53,190.65
Base 0.508301 0.00 55.23 0.00 55,177.31

B23XW7900 NRW HOLDINGS LTD COMMON STOCK NPV 06 Dec 2012 UBS SECURITIES ASIA LTD AUD/AU811 Dec 2012

197,400.000 0.953289 NHEG Local 1.263600 0.00 399.10 0.00 249,035.54
Base 1.325516 0.00 418.66 0.00 261,238.24

B293GJ902 OROCOBRE LTD COMMON STOCK 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

24,662.000 0.947463 NHEH Local 1.478900 0.00 36.47 0.00 36,436.16
Base 1.560905 0.00 38.49 0.00 38,456.55

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU820 Dec 2012

14,620.000 0.948137 NHEH Local 1.470300 0.00 21.50 0.00 21,474.29
Base 1.550725 0.00 22.68 0.00 22,648.93

18 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU821 Dec 2012
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32,990.000 0.949983 NHEH Local 1.415800 0.00 46.71 0.00 46,660.53
Base 1.490342 0.00 49.17 0.00 49,117.23

19 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU824 Dec 2012

43,173.000 0.952789 NHEH Local 1.404000 0.00 60.61 0.00 60,554.28
Base 1.473569 0.00 63.61 0.00 63,554.76

20 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU827 Dec 2012

1,979.000 0.954381 NHEH Local 1.390000 0.00 2.75 0.00 2,748.06
Base 1.456441 0.00 2.88 0.00 2,879.42

21 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU828 Dec 2012

6,492.000 0.959739 NHEH Local 1.394301 0.00 9.05 0.00 9,042.75
Base 1.452792 0.00 9.43 0.00 9,422.09

24 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU831 Dec 2012

12,599.000 0.964274 NHEH Local 1.385100 0.00 17.45 0.00 17,433.42
Base 1.436417 0.00 18.10 0.00 18,079.32

27 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8OPEN

8,891.000 0.965344 NHEH Local 1.387600 0.00 12.34 0.00 12,324.81
Base 1.437415 0.00 12.78 0.00 12,767.27

28 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU8OPEN

10,047.000 0.963113 NHEH Local 1.405100 0.00 14.12 0.00 14,102.92
Base 1.458915 0.00 14.66 0.00 14,643.06

B293GJ902 Total

155,453.000 Local 0.00 221.00 0.00 220,777.22
Base 0.00 231.80 0.00 231,568.63

B3VL4P904 DULUXGROUP LTD COMMON STOCK 14 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU819 Dec 2012

51,469.000 0.947463 NHEH Local 3.724300 0.00 191.69 0.00 191,494.31
Base 3.930813 0.00 202.32 0.00 202,112.71

17 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU820 Dec 2012

59,789.000 0.948137 NHEH Local 3.722800 0.00 222.58 0.00 222,359.91
Base 3.926437 0.00 234.76 0.00 234,522.98
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18 Dec 2012 MERRILL LYNCH INTERNATIONAL AUD/AU821 Dec 2012

25,844.000 0.949983 NHEH Local 3.730500 0.00 96.41 0.00 96,314.63
Base 3.926912 0.00 101.49 0.00 101,385.64

B3VL4P904 Total

137,102.000 Local 0.00 510.68 0.00 510,168.85
Base 0.00 538.57 0.00 538,021.33

B4N2S4904 QR NATIONAL LTD COMMON STOCK 05 Dec 2012 CUSIP CHANGE NON CASH AUD/AU705 Dec 2012

30,000.000 0.981017 NHHJ Local 3.406802 0.00 0.00 0.00 102,204.08
Base 3.472725 0.00 0.00 0.00 104,181.76

B93T1J902 BLUESCOPE STEEL LTD COMMON STOCK NPV 19 Dec 2012 NEW TO ORD NON CASH AUD/AU820 Dec 2012

20,183.000 1.190631 NHHJ Local 11.596375 0.00 0.00 0.00 234,049.65
Base 9.739685 0.00 0.00 0.00 196,576.08

AUSTRALIAN DOLLAR  Total

3,776,934.000 0.00

0.00

10,004.07

10,482.95

0.00

0.00

9,821,437.88

10,202,346.82

Local

Base

BRAZILIAN REAL

244097903 CIA DE TRANSMISSAO DE ENE PF PREFERENCE 30 Nov 2012 J P MORGAN SECURITIES INC BRL/BR305 Dec 2012

1,900.000 2.112250 NHIL Local 31.251300 0.00 11.88 20.49 59,345.10
Base 14.795266 0.00 5.62 9.70 28,095.68

244103909 AES TIETE SA PREF PREFERENCE 01 Oct 2012 CANTOR FITZGERALD AND CO BRL/BR3 0.0104 Oct 2012

8,151.000 2.025650 NHHP Local 22.541600 0.00 183.74 63.39 183,489.45
Base 11.128082 0.00 90.71 31.29 90,583.00

01 Oct 2012 UBS AG BRL/BR3 0.0104 Oct 2012

3,024.000 2.025650 NHHP Local 22.745800 0.00 55.03 23.73 68,704.54
Base 11.228889 0.00 27.17 11.71 33,917.28

02 Oct 2012 MORGAN STANLEY CO INCORPORATED BRL/BR3 0.0105 Oct 2012

44,943.000 2.026550 NHHP Local 22.463300 0.00 1,009.57 348.30 1,008,210.22
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Base 11.084503 0.00 498.17 171.87 497,500.79

02 Oct 2012 CANTOR FITZGERALD AND CO BRL/BR3 0.0105 Oct 2012

1,814.000 2.026550 NHHP Local 22.396301 0.00 40.63 14.02 40,572.24
Base 11.051443 0.00 20.05 6.92 20,020.35

03 Oct 2012 CANTOR FITZGERALD AND CO BRL/BR3 0.0108 Oct 2012

8,103.000 2.024650 NHHP Local 22.207500 0.00 179.95 62.08 179,705.34
Base 10.968562 0.00 88.88 30.66 88,758.72

04 Oct 2012 CANTOR FITZGERALD AND CO BRL/BR3 0.0109 Oct 2012

11,151.000 2.021800 NHHP Local 21.994300 0.00 245.26 84.61 244,928.57
Base 10.878574 0.00 121.31 41.85 121,143.82

05 Oct 2012 CANTOR FITZGERALD AND CO BRL/BR3 0.0110 Oct 2012

8,962.000 2.027600 NHHP Local 21.979500 0.00 196.98 67.96 196,715.34
Base 10.840156 0.00 97.15 33.52 97,018.81

08 Oct 2012 CANTOR FITZGERALD AND CO BRL/BR3 0.0111 Oct 2012

15,119.000 2.029800 NHHP Local 21.438000 0.00 324.12 111.82 323,685.18
Base 10.561632 0.00 159.68 55.09 159,466.54

09 Oct 2012 CANTOR FITZGERALD AND CO BRL/BR3 0.0115 Oct 2012

9,071.000 2.035550 NHHP Local 20.962100 0.00 190.15 65.60 189,891.46
Base 10.298003 0.00 93.41 32.23 93,287.54

10 Oct 2012 CANTOR FITZGERALD AND CO BRL/BR3 0.0116 Oct 2012

18,555.000 2.040250 NHHP Local 20.167700 0.00 374.21 129.10 373,708.36
Base 9.884916 0.00 183.41 63.28 183,167.93

244103909 Total

128,893.000 Local 0.00 2,799.64 970.61 2,809,610.70
Base 0.00 1,379.94 478.42 1,384,864.78

251671905 LOJAS AMERICANAS SA PREF PREFERENCE 09 May 2012 SALE OF FRACTIONAL S BRL/BR315 Oct 2012

0.896 1.956600 NHIL Local 16.595982 0.00 0.00 0.00 14.87
Base 8.482052 0.00 0.00 0.00 7.60

251671905 LOJAS AMERICANAS SA PREF PREFERENCE 09 May 2012 SALE OF FRACTIONAL S BRL/BR315 Oct 2012
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0.340 1.956600 NHHJ Local 16.588235 0.00 0.00 0.00 5.64
Base 8.478092 0.00 0.00 0.00 2.88

251671905 Total

1.236 Local 0.00 0.00 0.00 20.51
Base 0.00 0.00 0.00 10.48

ACI0226O0 LATAM AIRLINES GROUP SA BDR BDR NPV 06 Dec 2012 CREDIT SUISSE FIRST BOSTON SA CTVM BRL/BR3 0.0311 Dec 2012

2,580.000 2.079400 NHIL Local 46.100601 0.00 137.38 41.03 118,761.14
Base 22.170146 0.00 66.07 19.73 57,113.18

B0DK25908 OBRASCON HUARTE LAIN BRASIL COMMON STOCK BRL1. 26 Dec 2012 CUSIP CHANGE NON CASH BRL/BR3OPEN

6,400.000 2.026550 NHIL Local 18.756492 0.00 0.00 0.00 120,041.55
Base 9.255381 0.00 0.00 0.00 59,234.44

B18XCG909 MMX MINERACAO E METALICOS SA COMMON STOCK NPV 30 Nov 2012 J P MORGAN SECURITIES INC BRL/BR305 Dec 2012

11,469.000 2.112250 NHIL Local 3.520000 0.00 8.07 13.92 40,348.89
Base 1.666469 0.00 3.82 6.59 19,102.33

BRAZILIAN REAL  Total

151,243.236 0.00

0.00

2,956.97

1,455.45

1,046.05

514.44

3,148,127.89

1,548,420.89

Local

Base

CANADIAN DOLLAR

046789954 ATCO LTD  CLASS I COMMON STOCK NPV 09 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC CAD/CAN 0.0412 Oct 2012

700.000 0.978750 NHHV Local 75.213400 0.00 26.33 0.00 52,623.05
Base 76.846386 0.00 26.90 0.00 53,765.57

10 Oct 2012 GOLDMAN SACHS + CO CAD/CAN 0.0115 Oct 2012

300.000 0.978650 NHHV Local 75.165300 0.00 3.00 0.00 22,546.59
Base 76.805089 0.00 3.07 0.00 23,038.46

11 Oct 2012 ITG CANADA CAD/CAN 0.0316 Oct 2012

300.000 0.978250 NHHV Local 75.741400 0.00 9.09 0.00 22,713.33
Base 77.425403 0.00 9.29 0.00 23,218.33
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12 Oct 2012 ITG CANADA CAD/CAN 0.0317 Oct 2012

1,100.000 0.979850 NHHV Local 74.482000 0.00 32.77 0.00 81,897.43
Base 76.013676 0.00 33.44 0.00 83,581.60

15 Oct 2012 ITG CANADA CAD/CAN 0.0318 Oct 2012

1,600.000 0.978350 NHHV Local 74.712400 0.00 47.82 0.00 119,492.02
Base 76.365718 0.00 48.88 0.00 122,136.27

16 Oct 2012 ITG CANADA CAD/CAN 0.0319 Oct 2012

1,600.000 0.985450 NHHV Local 74.868400 0.00 47.92 0.00 119,741.52
Base 75.973819 0.00 48.63 0.00 121,509.48

17 Oct 2012 ITG CANADA CAD/CAN 0.0322 Oct 2012

1,700.000 0.979600 NHHV Local 75.180300 0.00 51.12 0.00 127,755.39
Base 76.745917 0.00 52.18 0.00 130,415.87

18 Oct 2012 ITG CANADA CAD/CAN 0.0323 Oct 2012

400.000 0.980750 NHHV Local 75.443500 0.00 12.07 0.00 30,165.33
Base 76.924293 0.00 12.31 0.00 30,757.41

19 Oct 2012 ITG CANADA CAD/CAN 0.0324 Oct 2012

1,600.000 0.993150 NHHV Local 75.229800 0.00 48.15 0.00 120,319.53
Base 75.748678 0.00 48.48 0.00 121,149.40

19 Oct 2012 J.P. MORGAN CLEARING CORP. CAD/CAN 0.0224 Oct 2012

3,000.000 0.993150 NHHV Local 75.080000 0.00 60.00 0.00 225,180.00
Base 75.597845 0.00 60.41 0.00 226,733.12

22 Oct 2012 CITIGROUPGLOBAL MARKETS INC. CAD/CAN 0.0125 Oct 2012

1,600.000 0.993850 NHHV Local 74.849300 0.00 16.00 0.00 119,742.88
Base 75.312472 0.00 16.10 0.00 120,483.86

23 Oct 2012 ITG CANADA CAD/CAN 0.0326 Oct 2012

3,700.000 0.993350 NHHV Local 74.504800 0.00 110.27 0.00 275,557.49
Base 75.003574 0.00 111.01 0.00 277,402.21
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046789954 Total

17,600.000 Local 0.00 464.54 0.00 1,317,734.56
Base 0.00 470.70 0.00 1,334,191.58

09202D959 BLACK DIAMOND GROUP LTD COMMON STOCK 11 Oct 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0416 Oct 2012

7,800.000 0.976900 NHEG Local 21.372500 0.00 312.00 0.00 166,393.50
Base 21.877879 0.00 319.38 0.00 170,328.08

06 Dec 2012 GOLDMAN SACHS + CO CAD/CAN 0.0411 Dec 2012

3,000.000 0.990950 NHEG Local 20.159300 0.00 120.00 0.00 60,357.90
Base 20.343408 0.00 121.10 0.00 60,909.13

07 Dec 2012 GOLDMAN SACHS + CO CAD/CAN 0.0412 Dec 2012

4,100.000 0.989000 NHEG Local 20.114800 0.00 164.00 0.00 82,306.68
Base 20.338524 0.00 165.82 0.00 83,222.12

10 Dec 2012 GOLDMAN SACHS + CO CAD/CAN 0.0413 Dec 2012

2,400.000 0.987250 NHEG Local 20.199600 0.00 96.00 0.00 48,383.04
Base 20.460471 0.00 97.24 0.00 49,007.89

11 Dec 2012 GOLDMAN SACHS + CO CAD/CAN 0.0414 Dec 2012

2,600.000 0.986750 NHEG Local 20.460300 0.00 104.00 0.00 53,092.78
Base 20.735039 0.00 105.40 0.00 53,805.71

12 Dec 2012 GOLDMAN SACHS + CO CAD/CAN 0.0417 Dec 2012

4,100.000 0.985450 NHEG Local 19.936500 0.00 164.00 0.00 81,575.65
Base 20.230859 0.00 166.42 0.00 82,780.10

13 Dec 2012 GOLDMAN SACHS + CO CAD/CAN 0.0418 Dec 2012

3,200.000 0.984600 NHEG Local 19.955200 0.00 128.00 0.00 63,728.64
Base 20.267317 0.00 130.00 0.00 64,725.41

14 Dec 2012 GOLDMAN SACHS + CO CAD/CAN 0.0419 Dec 2012

3,500.000 0.986050 NHEG Local 20.094000 0.00 140.00 0.00 70,189.00
Base 20.378277 0.00 141.98 0.00 71,181.99
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09202D959 Total

30,700.000 Local 0.00 1,228.00 0.00 626,027.19
Base 0.00 1,247.34 0.00 635,960.43

14042M102 CAPITAL POWER CORP COMMON STOCK 09 Nov 2012 GOLDMAN SACHS + CO CAD/CAN 0.0415 Nov 2012

2,000.000 1.000700 NHEG Local 21.971100 0.00 80.00 0.00 43,862.20
Base 21.955731 0.00 79.94 0.00 43,831.52

13 Nov 2012 GOLDMAN SACHS + CO CAD/CAN 0.0416 Nov 2012

900.000 1.001550 NHEG Local 21.606000 0.00 36.00 0.00 19,409.40
Base 21.572563 0.00 35.94 0.00 19,379.36

14 Nov 2012 GOLDMAN SACHS + CO CAD/CAN 0.0216 Nov 2012

1,400.000 1.001800 NHEG Local 21.505400 0.00 28.00 0.00 30,079.56
Base 21.466760 0.00 27.95 0.00 30,025.51

15 Nov 2012 GOLDMAN SACHS + CO CAD/CAN 0.0420 Nov 2012

1,700.000 1.002550 NHEG Local 21.174100 0.00 68.00 0.00 35,927.97
Base 21.120243 0.00 67.83 0.00 35,836.59

16 Nov 2012 J.P. MORGAN CLEARING CORP. CAD/CAN 0.0421 Nov 2012

1,300.000 1.002800 NHEG Local 21.070000 0.00 52.00 0.00 27,339.00
Base 21.011169 0.00 51.85 0.00 27,262.66

16 Nov 2012 GOLDMAN SACHS + CO CAD/CAN 0.0421 Nov 2012

1,400.000 1.002800 NHEG Local 21.138500 0.00 56.00 0.00 29,537.90
Base 21.079477 0.00 55.84 0.00 29,455.42

19 Nov 2012 GOLDMAN SACHS + CO CAD/CAN 0.0422 Nov 2012

4,200.000 0.996350 NHEG Local 21.602200 0.00 168.00 0.00 90,561.24
Base 21.681337 0.00 168.62 0.00 90,893.00

20 Nov 2012 GOLDMAN SACHS + CO CAD/CAN 0.0423 Nov 2012

2,500.000 0.996950 NHEG Local 21.425100 0.00 100.00 0.00 53,462.75
Base 21.490646 0.00 100.31 0.00 53,626.31

21 Nov 2012 GOLDMAN SACHS + CO CAD/CAN 0.0426 Nov 2012

4,800.000 0.998050 NHEG Local 21.694500 0.00 192.00 0.00 103,941.60
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Base 21.736887 0.00 192.38 0.00 104,144.68

14042M102 Total

20,200.000 Local 0.00 780.00 0.00 434,121.62
Base 0.00 780.66 0.00 434,455.05

19238T100 COGECO INC COMMON STOCK NPV 09 Nov 2012 CANTOR FITZGERALD AND CO CAD/CAN 0.0415 Nov 2012

2,100.000 1.000700 NHEG Local 33.585800 0.00 84.00 0.00 70,446.18
Base 33.562306 0.00 83.94 0.00 70,396.90

12 Nov 2012 CANTOR FITZGERALD AND CO CAD/CAN 0.0414 Nov 2012

1,100.000 1.000050 NHEG Local 33.514900 0.00 44.00 0.00 36,822.39
Base 33.513224 0.00 44.00 0.00 36,820.55

13 Nov 2012 CANTOR FITZGERALD AND CO CAD/CAN 0.0416 Nov 2012

200.000 1.001550 NHEG Local 33.966400 0.00 8.00 0.00 6,785.28
Base 33.913834 0.00 7.99 0.00 6,774.78

14 Nov 2012 CANTOR FITZGERALD AND CO CAD/CAN 0.0419 Nov 2012

4,300.000 1.001800 NHEG Local 33.405800 0.00 172.00 0.00 143,472.94
Base 33.345778 0.00 171.69 0.00 143,215.15

19238T100 Total

7,700.000 Local 0.00 308.00 0.00 257,526.79
Base 0.00 307.62 0.00 257,207.38

21037X100 CONSTELLATION SOFTWARE INC COMMON STOCK 06 Dec 2012 UBS AG CAD/CAN 0.0411 Dec 2012

1,300.000 0.990950 NHEG Local 117.740700 0.00 52.00 0.00 153,010.91
Base 118.815985 0.00 52.47 0.00 154,408.31

389914938 GREAT CANADIAN GAMING CORP COMMON STOCK NPV 09 Nov 2012 CANTOR FITZGERALD AND CO CAD/CAN 0.0415 Nov 2012

47,800.000 1.000700 NHEG Local 9.243900 0.00 1,912.00 0.00 439,946.42
Base 9.237434 0.00 1,910.66 0.00 439,638.67

74022D936 PRECISION DRILLING CORP COMMON STOCK NPV 06 Dec 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0411 Dec 2012

50,300.000 0.990950 NHEG Local 7.462300 0.00 2,012.00 0.00 373,341.69
Base 7.530451 0.00 2,030.37 0.00 376,751.29
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92849T959 VITERRA INC COMMON STOCK NPV 19 Dec 2012 2 MERGER CAD/CAN21 Dec 2012

17,000.000 0.986850 NHHJ Local 16.250000 0.00 0.00 0.00 276,250.00
Base 16.466535 0.00 0.00 0.00 279,931.09

930783956 WAJAX CORP COMMON STOCK NPV 11 Oct 2012 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.0416 Oct 2012

3,700.000 0.976900 NHEG Local 43.650900 0.00 148.00 0.00 161,360.33
Base 44.683079 0.00 151.50 0.00 165,175.89

06 Dec 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0411 Dec 2012

1,500.000 0.990950 NHEG Local 39.839600 0.00 60.00 0.00 59,699.40
Base 40.203441 0.00 60.55 0.00 60,244.61

07 Dec 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0412 Dec 2012

2,000.000 0.989000 NHEG Local 39.704200 0.00 80.00 0.00 79,328.40
Base 40.145804 0.00 80.89 0.00 80,210.72

10 Dec 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0413 Dec 2012

2,400.000 0.987250 NHEG Local 39.490100 0.00 96.00 0.00 94,680.24
Base 40.000101 0.00 97.24 0.00 95,903.00

11 Dec 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0414 Dec 2012

800.000 0.986750 NHEG Local 39.364300 0.00 32.00 0.00 31,459.44
Base 39.892881 0.00 32.43 0.00 31,881.87

12 Dec 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0417 Dec 2012

1,700.000 0.985450 NHEG Local 39.540700 0.00 68.00 0.00 67,151.19
Base 40.124512 0.00 69.00 0.00 68,142.67

13 Dec 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0418 Dec 2012

700.000 0.984600 NHEG Local 39.751400 0.00 28.00 0.00 27,797.98
Base 40.373146 0.00 28.44 0.00 28,232.76

14 Dec 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0419 Dec 2012

1,500.000 0.986050 NHEG Local 39.857900 0.00 60.00 0.00 59,726.85
Base 40.421784 0.00 60.85 0.00 60,571.83

17 Dec 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0420 Dec 2012
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1,600.000 0.984150 NHEG Local 39.500000 0.00 64.00 0.00 63,136.00
Base 40.136158 0.00 65.03 0.00 64,152.82

18 Dec 2012 DIRECT ACCESS PARTNERS, LLC CAD/CAN 0.0421 Dec 2012

2,300.000 0.985350 NHEG Local 39.498100 0.00 92.00 0.00 90,753.63
Base 40.085350 0.00 93.37 0.00 92,102.94

930783956 Total

18,200.000 Local 0.00 728.00 0.00 735,093.46
Base 0.00 739.30 0.00 746,619.11

CANADIAN DOLLAR  Total

210,800.000 0.00

0.00

7,484.54

7,539.12

0.00

0.00

4,613,052.64

4,659,162.91

Local

Base

DANISH KRONE

450109905 GN STORE NORD A/S COMMON STOCK DKK4. 06 Dec 2012 GOLDMAN SACHS + CO DKK/DK2 0.0211 Dec 2012

50,400.000 5.752000 NHEG Local 81.739700 0.00 6,591.49 0.00 4,113,089.39
Base 14.210657 0.00 1,145.95 0.00 715,071.17

544956907 ROYAL UNIBREW A/S COMMON STOCK DKK10. 08 Oct 2012 UBS AG DKK/DK2 0.0411 Oct 2012

100.000 5.746800 NHHV Local 469.035500 0.00 23.45 0.00 46,880.10
Base 81.616813 0.00 4.08 0.00 8,157.60

10 Oct 2012 J.P. MORGAN CLEARING CORP. DKK/DK2 0.0615 Oct 2012

100.000 5.788100 NHHV Local 462.500000 0.00 32.38 0.00 46,217.62
Base 79.905323 0.00 5.59 0.00 7,984.94

16 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L DKK/DK2 0.0419 Oct 2012

100.000 5.723150 NHHV Local 476.173800 0.00 23.81 0.00 47,593.57
Base 83.201349 0.00 4.16 0.00 8,315.97

17 Oct 2012 UBS AG DKK/DK2 0.0422 Oct 2012

200.000 5.680500 NHHV Local 474.186100 0.00 47.42 0.00 94,789.80
Base 83.476120 0.00 8.35 0.00 16,686.88

19 Oct 2012 UBS AG DKK/DK2 0.0424 Oct 2012
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200.000 5.727800 NHHV Local 473.233500 0.00 47.32 0.00 94,599.38
Base 82.620465 0.00 8.26 0.00 16,515.83

23 Oct 2012 UBS AG DKK/DK2 0.0426 Oct 2012

100.000 5.749950 NHHV Local 470.012300 0.00 23.50 0.00 46,977.73
Base 81.741980 0.00 4.09 0.00 8,170.11

24 Oct 2012 SOCIETE GENERALE LONDON BRANCH DKK/DK2 0.0429 Oct 2012

100.000 5.762350 NHHV Local 464.014700 0.00 23.20 0.00 46,378.27
Base 80.525254 0.00 4.03 0.00 8,048.50

26 Oct 2012 UBS AG DKK/DK2 0.0431 Oct 2012

100.000 5.765750 NHHV Local 463.346100 0.00 23.17 0.00 46,311.44
Base 80.361809 0.00 4.02 0.00 8,032.16

01 Nov 2012 J.P. MORGAN CLEARING CORP. DKK/DK2 0.0606 Nov 2012

118.000 5.766250 NHHV Local 461.750000 0.00 38.14 0.00 54,448.36
Base 80.078040 0.00 6.61 0.00 9,442.59

544956907 Total

1,118.000 Local 0.00 282.39 0.00 524,196.27
Base 0.00 49.19 0.00 91,354.58

B04TZX902 COLOPLAST B COMMON STOCK DKK5. 19 Dec 2012 STOCKSPLIT NON CASH DKK/DK227 Dec 2012

500.000 5.912950 NHHJ Local 1,176.125760 0.00 0.00 0.00 588,062.88
Base 198.906760 0.00 0.00 0.00 99,453.38

DANISH KRONE  Total

52,018.000 0.00

0.00

6,873.88

1,195.14

0.00

0.00

5,225,348.54

905,879.13

Local

Base

EURO CURRENCY

AUSTRIA

463508903 TELEKOM AUSTRIA AG COMMON STOCK NPV 06 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/AT2 0.0109 Nov 2012

7,612.000 0.780153 NHEB Local 4.917700 0.00 44.92 0.00 37,388.61
Base 6.303507 0.00 57.58 0.00 47,924.71
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07 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/AT2 0.0112 Nov 2012

15,162.000 0.783760 NHEB Local 4.773000 0.00 86.87 0.00 72,281.36
Base 6.089874 0.00 110.84 0.00 92,223.84

08 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/AT2 0.0113 Nov 2012

17,699.000 0.784929 NHEB Local 4.620500 0.00 98.14 0.00 81,680.09
Base 5.886520 0.00 125.03 0.00 104,060.48

09 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/AT2 0.0114 Nov 2012

23,200.000 0.786473 NHEB Local 4.612400 0.00 128.42 0.00 106,879.26
Base 5.864664 0.00 163.29 0.00 135,896.92

12 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/AT2 0.0115 Nov 2012

9,336.000 0.786658 NHEB Local 4.573500 0.00 51.23 0.00 42,646.97
Base 5.813835 0.00 65.12 0.00 54,212.85

13 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/AT2 0.0116 Nov 2012

18,507.000 0.786442 NHEB Local 4.582100 0.00 101.74 0.00 84,699.18
Base 5.826367 0.00 129.37 0.00 107,699.21

14 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/AT2 0.0119 Nov 2012

43,200.000 0.784868 NHEB Local 5.020900 0.00 260.29 0.00 216,642.59
Base 6.397127 0.00 331.64 0.00 276,024.24

15 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/AT2 0.0120 Nov 2012

13,036.000 0.782320 NHEB Local 5.009500 0.00 78.35 0.00 65,225.49
Base 6.403390 0.00 100.15 0.00 83,374.44

16 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/AT2 0.0121 Nov 2012

10,400.000 0.786380 NHEB Local 4.975800 0.00 62.05 0.00 51,686.27
Base 6.327475 0.00 78.91 0.00 65,726.84

19 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/AT2 0.0122 Nov 2012

6,400.000 0.780884 NHEB Local 4.927800 0.00 37.85 0.00 31,500.07
Base 6.310540 0.00 48.47 0.00 40,338.99

20 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/AT2 0.0123 Nov 2012

4,000.000 0.780427 NHEB Local 4.960800 0.00 23.81 0.00 19,819.39
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Base 6.356520 0.00 30.51 0.00 25,395.57

21 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/AT2 0.0126 Nov 2012

850.000 0.780275 NHEB Local 5.005000 0.00 5.11 0.00 4,249.14
Base 6.414405 0.00 6.55 0.00 5,445.70

463508903 Total

169,402.000 Local 0.00 978.78 0.00 814,698.42
Base 0.00 1,247.46 0.00 1,038,323.79

AUSTRIA Total
169,402.000 0.00

0.00 1,247.46

978.78

0.00

0.00 814,698.42

1,038,323.79

Local

Base

BELGIUM

524908902 GIMV NV COMMON STOCK 09 Nov 2012 UBS AG EUR/BE5 0.0814 Nov 2012

983.000 0.786473 NHEG Local 37.654303 0.00 59.22 0.00 36,954.96
Base 47.877426 0.00 75.30 0.00 46,988.21

12 Nov 2012 UBS AG EUR/BE5 0.0815 Nov 2012

1,100.000 0.786720 NHEG Local 37.553000 0.00 66.09 0.00 41,242.21
Base 47.733628 0.00 84.01 0.00 52,422.98

13 Nov 2012 UBS AG EUR/BE5 0.0815 Nov 2012

1,402.000 0.786720 NHEG Local 37.133302 0.00 83.30 0.00 51,977.59
Base 47.200150 0.00 105.88 0.00 66,068.73

14 Nov 2012 UBS AG EUR/BE5 0.0816 Nov 2012

1,137.000 0.784868 NHEG Local 37.323800 0.00 67.90 0.00 42,369.26
Base 47.554238 0.00 86.51 0.00 53,982.66

15 Nov 2012 UBS AG EUR/BE5 0.0816 Nov 2012

900.000 0.782320 NHEG Local 37.106000 0.00 53.43 0.00 33,341.97
Base 47.430719 0.00 68.30 0.00 42,619.35

16 Nov 2012 UBS AG EUR/BE5 0.0721 Nov 2012

1,000.000 0.786380 NHEG Local 36.804900 0.00 58.89 0.00 36,746.01
Base 46.802945 0.00 74.89 0.00 46,728.06
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

19 Nov 2012 UBS AG EUR/BE5 0.0822 Nov 2012

1,000.000 0.780884 NHEG Local 36.637100 0.00 58.62 0.00 36,578.48
Base 46.917468 0.00 75.07 0.00 46,842.40

20 Nov 2012 UBS AG EUR/BE5 0.0723 Nov 2012

2,700.000 0.781097 NHEG Local 36.482000 0.00 157.60 0.00 98,343.80
Base 46.706107 0.00 201.77 0.00 125,904.72

21 Nov 2012 UBS AG EUR/BE5 0.0726 Nov 2012

1,772.000 0.780275 NHEG Local 36.475000 0.00 103.41 0.00 64,530.29
Base 46.746339 0.00 132.53 0.00 82,701.98

26 Nov 2012 UBS AG EUR/BE5 0.0829 Nov 2012

706.000 0.771218 NHEG Local 37.085500 0.00 41.89 0.00 26,140.47
Base 48.086922 0.00 54.32 0.00 33,895.05

524908902 Total

12,700.000 Local 0.00 750.35 0.00 468,225.04
Base 0.00 958.58 0.00 598,154.14

568905905 AGFA GEVAERT NV COMMON STOCK NPV 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE502 Nov 2012

9,060.000 0.770535 NHEH Local 1.282500 0.00 5.81 0.00 11,613.64
Base 1.664428 0.00 7.54 0.00 15,072.18

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE505 Nov 2012

2,391.000 0.771724 NHEH Local 1.266102 0.00 1.51 0.00 3,025.74
Base 1.640615 0.00 1.96 0.00 3,920.75

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE506 Nov 2012

4,004.000 0.772977 NHEH Local 1.250000 0.00 2.50 0.00 5,002.50
Base 1.617124 0.00 3.23 0.00 6,471.73

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE507 Nov 2012

12,405.000 0.778513 NHEH Local 1.253100 0.00 7.77 0.00 15,536.94
Base 1.609607 0.00 9.98 0.00 19,957.20

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/BE508 Nov 2012

3,709.000 0.781830 NHEH Local 1.243901 0.00 2.31 0.00 4,611.32
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 1.591012 0.00 2.95 0.00 5,898.11

06 Nov 2012 EXECUTIONLIMITED EUR/BE509 Nov 2012

12,429.000 0.780153 NHEH Local 1.251700 0.00 5.44 0.00 15,551.94
Base 1.604429 0.00 6.97 0.00 19,934.47

568905905 Total

43,998.000 Local 0.00 25.34 0.00 55,342.08
Base 0.00 32.63 0.00 71,254.44

988USA909 AEDIFICA SA SUBSC RTS EXP 03DEC12 27 Nov 2012 RIGHTS SOLD EUR/BE530 Nov 2012

7,700.000 0.772857 NHEG Local 1.617680 0.00 0.00 0.00 12,456.14
Base 2.093117 0.00 0.00 0.00 16,117.01

BELGIUM Total
64,398.000 0.00

0.00 991.21

775.69

0.00

0.00 536,023.26

685,525.59

Local

Base

FRANCE

438042905 PUBLICIS GROUPE COMMON STOCK EUR.4 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0302 Nov 2012

4,914.000 0.770535 NHEH Local 41.059101 0.00 100.88 0.00 201,663.54
Base 53.286484 0.00 130.92 0.00 261,718.86

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0305 Nov 2012

3,279.000 0.771724 NHEH Local 41.337701 0.00 67.77 0.00 135,478.55
Base 53.565395 0.00 87.82 0.00 175,553.11

438042905 Total

8,193.000 Local 0.00 168.65 0.00 337,142.09
Base 0.00 218.74 0.00 437,271.97

454721002 LAGARDERE S.C.A. COMMON STOCK EUR6.130 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0102 Nov 2012

4,484.000 0.770535 NHEH Local 20.921501 0.00 46.91 0.00 93,765.10
Base 27.151915 0.00 60.88 0.00 121,688.31

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0105 Nov 2012

5,109.000 0.771724 NHEH Local 21.097000 0.00 53.89 0.00 107,730.68
Base 27.337494 0.00 69.83 0.00 139,597.42
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0106 Nov 2012

4,081.000 0.772977 NHEH Local 21.061000 0.00 42.98 0.00 85,906.96
Base 27.246606 0.00 55.60 0.00 111,137.80

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0107 Nov 2012

102.000 0.778513 NHEH Local 21.092157 0.00 1.07 0.00 2,150.33
Base 27.092877 0.00 1.37 0.00 2,762.10

454721002 Total

13,776.000 Local 0.00 144.85 0.00 289,553.07
Base 0.00 187.68 0.00 375,185.63

567173901 SANOFI COMMON STOCK EUR2. 13 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/FR4 0.0718 Dec 2012

27,350.000 0.764731 NHEB Local 71.749300 0.00 1,373.64 0.00 1,960,969.72
Base 93.822926 0.00 1,796.24 0.00 2,564,260.79

576320907 SA DES CIMENTS VICAT VICAT COMMON STOCK EUR4. 10 Oct 2012 J.P. MORGAN CLEARING CORP. EUR/FR4 0.0415 Oct 2012

1,300.000 0.775976 NHHV Local 42.522500 0.00 38.70 0.00 55,240.55
Base 54.798731 0.00 49.87 0.00 71,188.48

11 Oct 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0316 Oct 2012

200.000 0.773156 NHHV Local 42.481300 0.00 4.25 0.00 8,492.01
Base 54.945315 0.00 5.50 0.00 10,983.57

16 Oct 2012 J.P. MORGAN CLEARING CORP. EUR/FR4 0.0419 Oct 2012

1,700.000 0.767283 NHHV Local 41.447500 0.00 49.32 0.00 70,411.43
Base 54.018530 0.00 64.28 0.00 91,767.22

17 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0322 Oct 2012

300.000 0.761499 NHHV Local 41.453000 0.00 6.22 0.00 12,429.68
Base 54.436053 0.00 8.17 0.00 16,322.65

18 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0323 Oct 2012

200.000 0.762864 NHHV Local 41.652800 0.00 4.17 0.00 8,326.39
Base 54.600558 0.00 5.47 0.00 10,914.65

19 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0324 Oct 2012
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

400.000 0.767931 NHHV Local 41.701000 0.00 8.34 0.00 16,672.06
Base 54.303056 0.00 10.86 0.00 21,710.36

24 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0329 Oct 2012

300.000 0.772499 NHHV Local 40.140900 0.00 6.02 0.00 12,036.25
Base 51.962397 0.00 7.79 0.00 15,580.93

25 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0330 Oct 2012

100.000 0.771784 NHHV Local 40.665500 0.00 2.03 0.00 4,064.52
Base 52.690260 0.00 2.63 0.00 5,266.40

26 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0331 Oct 2012

500.000 0.772977 NHHV Local 41.301940 0.00 10.33 0.00 20,640.64
Base 53.432301 0.00 13.36 0.00 26,702.79

29 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0301 Nov 2012

100.000 0.774893 NHHV Local 41.379937 0.00 2.07 0.00 4,135.92
Base 53.400840 0.00 2.67 0.00 5,337.41

30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0302 Nov 2012

200.000 0.770535 NHHV Local 41.639500 0.00 4.16 0.00 8,323.74
Base 54.039726 0.00 5.40 0.00 10,802.55

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0306 Nov 2012

400.000 0.772977 NHHV Local 41.749900 0.00 8.35 0.00 16,691.61
Base 54.011827 0.00 10.80 0.00 21,593.93

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0307 Nov 2012

200.000 0.778513 NHHV Local 41.749800 0.00 4.18 0.00 8,345.78
Base 53.627621 0.00 5.37 0.00 10,720.15

576320907 Total

5,900.000 Local 0.00 148.14 0.00 245,810.58
Base 0.00 192.17 0.00 318,891.09

598095909 HAVAS SA COMMON STOCK EUR.4 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR402 Nov 2012

9,063.000 0.770535 NHEH Local 3.853700 0.00 17.46 0.00 34,908.62
Base 5.001330 0.00 22.66 0.00 45,304.39
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR405 Nov 2012

59,291.000 0.771724 NHEH Local 3.866500 0.00 114.63 0.00 229,134.02
Base 5.010211 0.00 148.54 0.00 296,911.88

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR406 Nov 2012

10,490.000 0.772977 NHEH Local 3.907400 0.00 20.49 0.00 40,968.14
Base 5.055002 0.00 26.51 0.00 53,000.46

02 Nov 2012 J.P. MORGAN CLEARING CORP. EUR/FR407 Nov 2012

32,468.000 0.778513 NHEH Local 3.948500 0.00 64.10 0.00 128,135.80
Base 5.071849 0.00 82.34 0.00 164,590.44

598095909 Total

111,312.000 Local 0.00 216.68 0.00 433,146.58
Base 0.00 280.05 0.00 559,807.17

706271905 SODEXO COMMON STOCK EUR4. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0402 Nov 2012

1,825.000 0.770535 NHEH Local 59.759901 0.00 54.53 0.00 109,007.29
Base 77.556374 0.00 70.77 0.00 141,469.62

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0405 Nov 2012

2,658.000 0.771724 NHEH Local 59.553500 0.00 79.15 0.00 158,214.05
Base 77.169428 0.00 102.56 0.00 205,013.77

706271905 Total

4,483.000 Local 0.00 133.68 0.00 267,221.34
Base 0.00 173.33 0.00 346,483.39

721247906 ESSILOR INTERNATIONAL COMMON STOCK EUR.1814 Dec 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0419 Dec 2012

5,586.000 0.761325 NHHP Local 77.136799 0.00 172.35 0.00 430,713.81
Base 101.319146 0.00 226.38 0.00 565,742.37

17 Dec 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0420 Dec 2012

3,902.000 0.759359 NHHP Local 76.545800 0.00 119.47 0.00 298,562.24
Base 100.803177 0.00 157.33 0.00 393,176.67
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

721247906 Total

9,488.000 Local 0.00 291.82 0.00 729,276.05
Base 0.00 383.71 0.00 958,919.04

B089JF909 SWORD GROUP COMMON STOCK EUR1. 09 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0112 Oct 2012

300.000 0.776639 NHHV Local 12.964600 0.00 1.94 0.00 3,887.44
Base 16.693213 0.00 2.50 0.00 5,005.47

10 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0115 Oct 2012

100.000 0.775976 NHHV Local 12.874900 0.00 0.64 0.00 1,286.85
Base 16.591879 0.00 0.82 0.00 1,658.36

11 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0116 Oct 2012

100.000 0.773156 NHHV Local 12.943800 0.00 0.65 0.00 1,293.73
Base 16.741511 0.00 0.84 0.00 1,673.31

17 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0122 Oct 2012

200.000 0.761499 NHHV Local 12.943600 0.00 1.29 0.00 2,587.43
Base 16.997527 0.00 1.69 0.00 3,397.81

19 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0124 Oct 2012

100.000 0.767931 NHHV Local 12.991000 0.00 0.65 0.00 1,298.45
Base 16.916884 0.00 0.85 0.00 1,690.84

22 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0125 Oct 2012

200.000 0.765521 NHHV Local 13.157700 0.00 1.32 0.00 2,630.22
Base 17.187902 0.00 1.72 0.00 3,435.86

23 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0126 Oct 2012

100.000 0.770891 NHHV Local 13.144000 0.00 0.66 0.00 1,313.74
Base 17.050400 0.00 0.86 0.00 1,704.18

24 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0129 Oct 2012

100.000 0.772499 NHHV Local 12.909900 0.00 0.65 0.00 1,290.34
Base 16.711866 0.00 0.84 0.00 1,670.35

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0105 Nov 2012

100.000 0.771724 NHHV Local 12.495000 0.00 0.62 0.00 1,248.88
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 16.191022 0.00 0.80 0.00 1,618.30

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0106 Nov 2012

200.000 0.772977 NHHV Local 12.465600 0.00 1.25 0.00 2,491.87
Base 16.126741 0.00 1.62 0.00 3,223.73

14 Nov 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/FR4 0.0119 Nov 2012

600.000 0.784868 NHHV Local 12.330100 0.00 2.96 0.00 7,395.10
Base 15.709775 0.00 3.77 0.00 9,422.09

16 Nov 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/FR4 0.0121 Nov 2012

400.000 0.786380 NHHV Local 12.080000 0.00 1.93 0.00 4,830.07
Base 15.361530 0.00 2.45 0.00 6,142.16

26 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0129 Nov 2012

100.000 0.771218 NHHV Local 12.200000 0.00 0.61 0.00 1,219.39
Base 15.819133 0.00 0.79 0.00 1,581.12

27 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0130 Nov 2012

100.000 0.772857 NHHV Local 12.117900 0.00 0.61 0.00 1,211.18
Base 15.679356 0.00 0.79 0.00 1,567.15

29 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0104 Dec 2012

100.000 0.772022 NHHV Local 12.204100 0.00 0.61 0.00 1,219.80
Base 15.807969 0.00 0.79 0.00 1,580.01

30 Nov 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0105 Dec 2012

300.000 0.768699 NHHV Local 12.182700 0.00 1.83 0.00 3,652.98
Base 15.848466 0.00 2.38 0.00 4,752.16

03 Dec 2012 SOCIETE GENERALE LONDON BRANCH EUR/FR4 0.0106 Dec 2012

200.000 0.765345 NHHV Local 12.142900 0.00 1.21 0.00 2,427.37
Base 15.865917 0.00 1.58 0.00 3,171.60

B089JF909 Total

3,300.000 Local 0.00 19.43 0.00 41,284.84
Base 0.00 25.09 0.00 53,294.50

B0J6Q0908 CFAO COMMON STOCK 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0202 Nov 2012
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

1,235.000 0.770535 NHEH Local 37.228100 0.00 22.99 0.00 45,953.71
Base 48.314613 0.00 29.84 0.00 59,638.71

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0205 Nov 2012

2,253.000 0.771724 NHEH Local 37.285700 0.00 42.00 0.00 83,962.68
Base 48.314812 0.00 54.42 0.00 108,798.85

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0206 Nov 2012

2,765.000 0.772977 NHEH Local 37.249801 0.00 51.50 0.00 102,944.20
Base 48.190051 0.00 66.63 0.00 133,178.87

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0207 Nov 2012

7,107.000 0.778513 NHEH Local 37.194300 0.00 132.17 0.00 264,207.72
Base 47.776081 0.00 169.77 0.00 339,374.83

B0J6Q0908 Total

13,360.000 Local 0.00 248.66 0.00 497,068.31
Base 0.00 320.66 0.00 640,991.26

B0Z5YZ906 ARKEMA COMMON STOCK EUR10.08 Oct 2012 G TRADE SERVICES LTD EUR/FR4 0.0311 Oct 2012

3,200.000 0.770654 NHHV Local 75.692400 0.00 72.66 0.00 242,143.02
Base 98.218396 0.00 94.28 0.00 314,204.58

09 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0512 Oct 2012

1,100.000 0.776639 NHHV Local 76.599100 0.00 42.13 0.00 84,216.88
Base 98.628964 0.00 54.25 0.00 108,437.61

10 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0515 Oct 2012

2,100.000 0.775976 NHHV Local 74.025900 0.00 77.73 0.00 155,376.66
Base 95.397151 0.00 100.17 0.00 200,233.85

12 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0517 Oct 2012

4,200.000 0.772499 NHHV Local 74.045700 0.00 155.50 0.00 310,836.44
Base 95.852163 0.00 201.29 0.00 402,377.79

B0Z5YZ906 Total

10,600.000 Local 0.00 348.02 0.00 792,573.00
Base 0.00 449.99 0.00 1,025,253.83
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

B11HYH905 FAIVELEY TRANSPORT COMMON STOCK EUR1. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0302 Nov 2012

479.000 0.770535 NHEH Local 43.494301 0.00 10.42 0.00 20,823.35
Base 56.446886 0.00 13.52 0.00 27,024.53

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0305 Nov 2012

182.000 0.771724 NHEH Local 43.638626 0.00 3.97 0.00 7,938.26
Base 56.546934 0.00 5.14 0.00 10,286.40

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0306 Nov 2012

311.000 0.772977 NHEH Local 43.477400 0.00 6.76 0.00 13,514.71
Base 56.246693 0.00 8.75 0.00 17,483.97

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0307 Nov 2012

203.000 0.778513 NHEH Local 43.160100 0.00 4.38 0.00 8,757.12
Base 55.439151 0.00 5.63 0.00 11,248.52

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR4 0.0308 Nov 2012

203.000 0.781830 NHEH Local 42.940900 0.00 4.36 0.00 8,712.64
Base 54.923577 0.00 5.58 0.00 11,143.91

06 Nov 2012 PERSHING SECURITIES LIMITED EUR/FR4 0.0209 Nov 2012

841.000 0.780153 NHEH Local 42.409001 0.00 12.48 0.00 35,653.49
Base 54.359851 0.00 16.00 0.00 45,700.64

07 Nov 2012 UBS AG EUR/FR4 0.0212 Nov 2012

1,349.000 0.783760 NHEH Local 42.245300 0.00 19.95 0.00 56,968.96
Base 53.900811 0.00 25.45 0.00 72,686.74

08 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR4 0.0213 Nov 2012

322.000 0.784929 NHEH Local 42.105100 0.00 4.75 0.00 13,553.09
Base 53.641922 0.00 6.05 0.00 17,266.64

B11HYH905 Total

3,890.000 Local 0.00 67.07 0.00 165,921.62
Base 0.00 86.12 0.00 212,841.35

B79PST907 UBISOFT ENTERTAINMENT CALL EXP 10OCT13 31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/FR405 Nov 2012

89,756.000 0.771724 NHEH Local 0.080000 0.00 3.59 0.00 7,176.89
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Base 0.103664 0.00 4.65 0.00 9,299.81

B7F2D8903 CIE GEN DE GEOPH RTS EXP 12OCT12 04 Oct 2012 RIGHTS SOLD EUR/FR409 Oct 2012

24,138.000 0.769112 NHEH Local 1.168750 0.00 0.00 0.00 28,211.29
Base 1.519610 0.00 0.00 0.00 36,680.34

B7F2D8903 CIE GEN DE GEOPH RTS EXP 12OCT12 10 Oct 2012 LAPSED RIGHTS EUR/NO3

12,854.000 0.775434 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

10 Oct 2012 LAPSED RIGHTS EUR/NO3CANCEL

-12,854.000 0.775434 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

12 Oct 2012 RIGHTS EXERCISED EUR/FR423 Oct 2012

12,854.000 0.772618 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B7F2D8903 Total

36,992.000 Local 0.00 0.00 0.00 28,211.29
Base 0.00 0.00 0.00 36,680.34

FRANCE Total
338,400.000 0.00

0.00 4,118.43

3,164.23

0.00

0.00 5,795,355.38

7,539,180.17

Local

Base

GERMANY

484628904 SAP AG COMMON STOCK NPV 13 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.0617 Dec 2012

15,610.000 0.764731 NHEB Local 60.513200 0.00 661.23 0.00 943,949.82
Base 79.130047 0.00 864.66 0.00 1,234,355.37

529412900 MUENCHENER RUECKVER AG REG COMMON STOCK NPV 13 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.1217 Dec 2012

10,826.000 0.764731 NHEB Local 135.457800 0.00 1,026.53 0.00 1,465,439.61
Base 177.131305 0.00 1,342.34 0.00 1,916,281.16

14 Dec 2012 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/DE5 0.1218 Dec 2012

3,744.000 0.761325 NHEB Local 135.784501 0.00 355.86 0.00 508,021.31
Base 178.352873 0.00 467.42 0.00 667,285.73
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529412900 Total

14,570.000 Local 0.00 1,382.39 0.00 1,973,460.92
Base 0.00 1,809.76 0.00 2,583,566.89

573467909 DRILLISCH AG COMMON STOCK NPV 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE5 0.0101 Nov 2012

6,770.000 0.770535 NHEH Local 9.520400 0.00 32.23 0.00 64,420.88
Base 12.355571 0.00 41.83 0.00 83,605.39

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE5 0.0102 Nov 2012

4,842.000 0.771724 NHEH Local 9.515000 0.00 23.04 0.00 46,048.59
Base 12.329538 0.00 29.86 0.00 59,669.77

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE5 0.0105 Nov 2012

3,893.000 0.772977 NHEH Local 9.485500 0.00 18.46 0.00 36,908.59
Base 12.271387 0.00 23.88 0.00 47,748.63

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE5 0.0106 Nov 2012

9,988.000 0.778513 NHEH Local 9.494200 0.00 47.42 0.00 94,780.65
Base 12.195301 0.00 60.91 0.00 121,745.75

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE5 0.0107 Nov 2012

6,175.000 0.781830 NHEH Local 9.531801 0.00 29.43 0.00 58,829.44
Base 12.191654 0.00 37.64 0.00 75,245.82

06 Nov 2012 PERSHING SECURITIES LIMITED EUR/DE508 Nov 2012

6,798.000 0.780153 NHEH Local 9.710700 0.00 23.10 0.00 65,990.24
Base 12.447174 0.00 29.61 0.00 84,586.28

573467909 Total

38,466.000 Local 0.00 173.68 0.00 366,978.39
Base 0.00 223.73 0.00 472,601.64

ACI0232I5 HUGO BOSS AG   ORD COMMON STOCK 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE5 0.0501 Nov 2012

3,468.000 0.770535 NHEH Local 75.235401 0.00 130.46 0.00 260,785.91
Base 97.640472 0.00 169.31 0.00 338,447.84

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE5 0.0502 Nov 2012
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2,415.000 0.771724 NHEH Local 77.548800 0.00 93.64 0.00 187,186.71
Base 100.487739 0.00 121.34 0.00 242,556.55

ACI0232I5 Total

5,883.000 Local 0.00 224.10 0.00 447,972.62
Base 0.00 290.65 0.00 581,004.39

B1FYW6909 GAGFAH SA COMMON STOCK EUR1. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE5 0.0101 Nov 2012

5,086.000 0.770535 NHEH Local 8.793201 0.00 22.36 0.00 44,699.86
Base 11.411813 0.00 29.02 0.00 58,011.46

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE5 0.0102 Nov 2012

3,656.000 0.771724 NHEH Local 8.806600 0.00 16.10 0.00 32,180.83
Base 11.411593 0.00 20.86 0.00 41,699.92

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE5 0.0105 Nov 2012

12,570.000 0.772977 NHEH Local 8.941700 0.00 56.20 0.00 112,340.97
Base 11.567873 0.00 72.71 0.00 145,335.46

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/DE5 0.0106 Nov 2012

5,268.000 0.778513 NHEH Local 8.910200 0.00 23.47 0.00 46,915.46
Base 11.445152 0.00 30.15 0.00 60,262.91

B1FYW6909 Total

26,580.000 Local 0.00 118.13 0.00 236,137.12
Base 0.00 152.74 0.00 305,309.75

GERMANY Total
101,109.000 0.00

0.00 3,341.54

2,559.53

0.00

0.00 3,968,498.87

5,176,838.04

Local

Base

IRELAND

430550905 ELAN CORP PLC COMMON STOCK EUR.0521 Dec 2012 SPINOFF NON CASH USD/GBB

331,610.000 0.794156 NHEB Local 9.159445 0.00 0.00 0.00 3,037,363.81
Base 11.533557 0.00 0.00 0.00 3,824,643.20

21 Dec 2012 SPINOFF NON CASH USD/GBBCANCEL

-331,610.000 0.794156 NHEB Local 9.159445 0.00 0.00 0.00 -3,037,363.81
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Base 11.533557 0.00 0.00 0.00 -3,824,643.20

430550905 ELAN CORP PLC COMMON STOCK EUR.0521 Dec 2012 SPINOFF NON CASH USD/GBB

14,299.000 0.712244 NHHJ Local 7.592122 0.00 0.00 0.00 108,559.76
Base 10.659436 0.00 0.00 0.00 152,419.28

21 Dec 2012 SPINOFF NON CASH USD/GBBCANCEL

-14,299.000 0.712244 NHHJ Local 7.592122 0.00 0.00 0.00 -108,559.76
Base 10.659436 0.00 0.00 0.00 -152,419.28

430550905 ELAN CORP PLC COMMON STOCK EUR.0521 Dec 2012 6 SPINOFF NON CASH USD/GBB27 Dec 2012

331,610.000 0.794156 NHEB Local 9.159445 0.00 0.00 0.00 3,037,363.81
Base 11.533557 0.00 0.00 0.00 3,824,643.20

430550905 ELAN CORP PLC COMMON STOCK EUR.0521 Dec 2012 6 SPINOFF NON CASH USD/GBB27 Dec 2012

14,299.000 0.712244 NHHJ Local 7.592122 0.00 0.00 0.00 108,559.76
Base 10.659436 0.00 0.00 0.00 152,419.28

430550905 Total

345,909.000 Local 0.00 0.00 0.00 3,145,923.57
Base 0.00 0.00 0.00 3,977,062.48

IRELAND Total
345,909.000 0.00

0.00 0.00

0.00

0.00

0.00 3,145,923.57

3,977,062.48

Local

Base

ITALY

468980008 PIRELLI + C. COMMON STOCK 30 Oct 2012 3 CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT4 0.0105 Nov 2012

42,159.000 0.770535 NHEH Local 8.799100 0.00 185.48 0.00 370,775.78
Base 11.419468 0.00 240.72 0.00 481,192.65

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT4 0.0106 Nov 2012

28,554.000 0.771724 NHEH Local 9.026100 0.00 128.86 0.00 257,602.40
Base 11.696021 0.00 166.98 0.00 333,801.20

468980008 Total

70,713.000 Local 0.00 314.34 0.00 628,378.18
Base 0.00 407.70 0.00 814,993.85
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572812907 ACEA SPA COMMON STOCK EUR5. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT402 Nov 2012

9,284.000 0.770535 NHEH Local 4.271700 0.00 19.83 0.00 39,638.63
Base 5.543810 0.00 25.74 0.00 51,443.00

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT406 Nov 2012

2,912.000 0.771724 NHEH Local 4.245200 0.00 6.18 0.00 12,355.84
Base 5.500930 0.00 8.01 0.00 16,010.70

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT406 Nov 2012

4,057.000 0.772977 NHEH Local 4.204000 0.00 8.53 0.00 17,047.10
Base 5.438713 0.00 11.04 0.00 22,053.83

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/IT407 Nov 2012

6,088.000 0.778513 NHEH Local 4.130600 0.00 12.57 0.00 25,134.52
Base 5.305756 0.00 16.15 0.00 32,285.29

572812907 Total

22,341.000 Local 0.00 47.11 0.00 94,176.09
Base 0.00 60.94 0.00 121,792.82

716951900 DE LONGHI SPA COMMON STOCK EUR1.506 Dec 2012 GOLDMAN SACHS INTERNATIONAL EUR/IT4 0.0211 Dec 2012

37,800.000 0.770030 NHEG Local 10.169400 0.00 615.04 0.00 383,788.28
Base 13.206498 0.00 798.72 0.00 498,406.92

ITALY Total
130,854.000 0.00

0.00 1,267.36

976.49

0.00

0.00 1,106,342.55

1,435,193.59

Local

Base

NETHERLANDS

529181901 HUNTER DOUGLAS NV COMMON STOCK EUR.2416 Oct 2012 UBS AG EUR/NL5 0.0219 Oct 2012

200.000 0.767283 NHHV Local 28.500000 0.00 2.85 0.00 5,697.15
Base 37.144052 0.00 3.71 0.00 7,425.10

18 Oct 2012 UBS AG EUR/NL5 0.0223 Oct 2012

400.000 0.762864 NHHV Local 29.055300 0.00 5.81 0.00 11,616.31
Base 38.087130 0.00 7.62 0.00 15,227.24
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22 Oct 2012 UBS AG EUR/NL5 0.0225 Oct 2012

900.000 0.765521 NHHV Local 28.500700 0.00 12.83 0.00 25,637.80
Base 37.230461 0.00 16.76 0.00 33,490.66

08 Nov 2012 UBS AG EUR/NL5 0.0213 Nov 2012

4,400.000 0.784929 NHHV Local 28.033700 0.00 61.67 0.00 123,286.61
Base 35.714950 0.00 78.57 0.00 157,067.21

09 Nov 2012 UBS AG EUR/NL5 0.0214 Nov 2012

2,900.000 0.786473 NHHV Local 28.000400 0.00 40.60 0.00 81,160.56
Base 35.602494 0.00 51.62 0.00 103,195.61

529181901 Total

8,800.000 Local 0.00 123.76 0.00 247,398.43
Base 0.00 158.28 0.00 316,405.82

594936908 ASML HOLDING NV COMMON STOCK EUR.0926 Nov 2012 REVERSE SPLIT NON CASH EUR/NL529 Nov 2012

34,661.000 0.711213 NHHJ Local 23.223454 0.00 0.00 0.00 804,948.17
Base 32.653293 0.00 0.00 0.00 1,131,795.82

NETHERLANDS Total
43,461.000 0.00

0.00 158.28

123.76

0.00

0.00 1,052,346.60

1,448,201.64

Local

Base

PORTUGAL

572175909 BANCO BPI SA.  REG SHS COMMON STOCK EUR1. 05 Dec 2012 CABRERA CAPITAL MARKETS LLC EUR/PT410 Dec 2012

143,200.000 0.764672 NHHV Local 0.837000 0.00 71.92 0.00 119,786.48
Base 1.094587 0.00 94.05 0.00 156,650.80

PORTUGAL Total
143,200.000 0.00

0.00 94.05

71.92

0.00

0.00 119,786.48

156,650.80

Local

Base

SPAIN

570594903 BANCO SANTANDER SA COMMON STOCK EUR.5 17 Dec 2012 G TRADE SERVICES LTD EUR/ES5 0.0120 Dec 2012

201,004.000 0.759359 NHEB Local 5.832800 0.00 820.69 0.00 1,171,595.44
Base 7.681215 0.00 1,080.77 0.00 1,542,874.24
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717482905 ABENGOA SA COMMON STOCK EUR1. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES502 Nov 2012

4,711.000 0.770535 NHEH Local 2.756400 0.00 6.49 0.00 12,978.91
Base 3.577255 0.00 8.42 0.00 16,844.02

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L EUR/ES505 Nov 2012

8,009.000 0.771724 NHEH Local 2.737800 0.00 10.96 0.00 21,916.08
Base 3.547641 0.00 14.20 0.00 28,398.86

717482905 Total

12,720.000 Local 0.00 17.45 0.00 34,894.99
Base 0.00 22.62 0.00 45,242.88

921BCS909 CAIXABANK RIGHT 28 Dec 2012 SUBSCRIPTION (NON CASH) EUR/ES528 Dec 2012

99,495.000 0.756287 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

28 Dec 2012 LAPSED RIGHTS EUR/ES528 Dec 2012

9.000 0.756458 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

921BCS909 Total

99,504.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988GRK909 BANCO SANTANDER RTS EXP 31OCT12 22 Oct 2012 1 RIGHTS SOLD EUR/ES526 Oct 2012

858,265.000 0.765521 NHEB Local 0.151600 0.00 0.00 0.00 130,113.64
Base 0.198035 0.00 0.00 0.00 169,967.43

988GRK909 BANCO SANTANDER RTS EXP 31OCT12 06 Nov 2012 SUBSCRIPTION (NON CASH) EUR/ES506 Nov 2012

338,998.000 0.761499 NHHJ Local 0.157000 0.00 0.00 0.00 53,222.69
Base 0.206172 0.00 0.00 0.00 69,892.00

988GRK909 Total

1,197,263.000 Local 0.00 0.00 0.00 183,336.33
Base 0.00 0.00 0.00 239,859.43

988GUA907 CAIXABANK RTS RIGHTS 01 Oct 2012 1 SUBSCRIPTION (NON CASH) EUR/ES502 Oct 2012
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97,440.000 0.777303 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

02 Oct 2012 LAPSED RIGHTS EUR/ES502 Oct 2012

34.000 0.772260 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

988GUA907 Total

97,474.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

988HFA902 BANCO BILBAO VIZCAYA RTS 15OCT12 19 Oct 2012 SUBSCRIPTION (NON CASH) EUR/ES522 Oct 2012

178,816.000 0.763825 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

19 Oct 2012 LAPSED RIGHTS EUR/ES522 Oct 2012

15.000 0.767931 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

988HFA902 Total

178,831.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

B07VZ9907 ANTENA 3 TELEVISION COMMON STOCK EUR.7508 Nov 2012 MORGAN STANLEY CO INCORPORATED EUR/ES513 Nov 2012

1,700.000 0.784929 NHHV Local 3.020000 0.00 2.05 0.00 5,131.95
Base 3.847482 0.00 2.61 0.00 6,538.11

13 Nov 2012 MORGAN STANLEY CO INCORPORATED EUR/ES516 Nov 2012

4,200.000 0.786442 NHHV Local 2.920000 0.00 4.91 0.00 12,259.09
Base 3.712925 0.00 6.24 0.00 15,588.04

15 Nov 2012 MORGAN STANLEY CO INCORPORATED EUR/ES520 Nov 2012

4,600.000 0.782320 NHHV Local 3.050000 0.00 5.61 0.00 14,024.39
Base 3.898660 0.00 7.17 0.00 17,926.67

03 Dec 2012 PERSHING LLC EUR/ES506 Dec 2012

143,763.000 0.765345 NHHV Local 3.535700 0.00 304.98 0.00 507,997.85
Base 4.619747 0.00 398.49 0.00 663,750.14
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04 Dec 2012 PERSHING LLC EUR/ES507 Dec 2012

78,887.000 0.764468 NHHV Local 3.649300 0.00 172.73 0.00 287,709.59
Base 4.773647 0.00 225.95 0.00 376,352.69

05 Dec 2012 PERSHING LLC EUR/ES510 Dec 2012

2,150.000 0.764672 NHHV Local 3.780000 0.00 4.88 0.00 8,122.12
Base 4.943296 0.00 6.38 0.00 10,621.70

B07VZ9907 Total

235,300.000 Local 0.00 495.16 0.00 835,244.99
Base 0.00 646.84 0.00 1,090,777.35

B1YY66907 ALMIRALL SA COMMON STOCK EUR.1208 Nov 2012 MORGAN STANLEY CO INCORPORATED EUR/ES513 Nov 2012

500.000 0.784929 NHHV Local 6.590000 0.00 1.32 0.00 3,293.68
Base 8.395664 0.00 1.68 0.00 4,196.15

09 Nov 2012 MORGAN STANLEY CO INCORPORATED EUR/ES514 Nov 2012

3,900.000 0.786473 NHHV Local 6.654800 0.00 10.38 0.00 25,943.34
Base 8.461575 0.00 13.20 0.00 32,986.94

13 Nov 2012 MORGAN STANLEY CO INCORPORATED EUR/ES516 Nov 2012

2,600.000 0.786442 NHHV Local 6.678700 0.00 6.95 0.00 17,357.67
Base 8.492298 0.00 8.84 0.00 22,071.14

14 Nov 2012 CITIGROUPGLOBAL MARKETS LIMITED EUR/ES519 Nov 2012

600.000 0.784868 NHHV Local 6.738500 0.00 2.02 0.00 4,041.08
Base 8.585520 0.00 2.57 0.00 5,148.74

15 Nov 2012 MORGAN STANLEY CO INCORPORATED EUR/ES520 Nov 2012

2,000.000 0.782320 NHHV Local 6.845500 0.00 5.48 0.00 13,685.52
Base 8.750256 0.00 7.00 0.00 17,493.51

11 Dec 2012 PERSHING LLC EUR/ES5 0.0114 Dec 2012

37,100.000 0.769764 NHHV Local 7.279300 0.00 162.04 0.00 269,899.99
Base 9.456535 0.00 210.51 0.00 350,626.93
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B1YY66907 Total

46,700.000 Local 0.00 188.19 0.00 334,221.28
Base 0.00 243.80 0.00 432,523.41

B7GPD3902 BANCO BILBAO VIZCAYA ARGENTAR COMMON STOCK 24 Oct 2012 NEW TO ORD NON CASH EUR/ES524 Oct 2012

2,794.000 0.772499 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B84PJ0903 BANCO SANTANDER SA COMMON STOCK 09 Nov 2012 NEW TO ORD NON CASH EUR/ES509 Nov 2012

8,921.000 0.761499 NHHJ Local 5.966000 0.00 0.00 0.00 53,222.69
Base 7.834547 0.00 0.00 0.00 69,892.00

B8DPQM907 GRIFOLS SA RTS RTS EXP 12/12 20 Dec 2012 RIGHTS SOLD EUR/ES527 Dec 2012

2,925.000 0.756115 NHHJ Local 0.862755 0.00 0.00 0.00 2,523.56
Base 1.141037 0.00 0.00 0.00 3,337.54

B8DX86905 CAIXABANK SA COMMON STOCK 10 Oct 2012 NEW TO ORD NON CASH EUR/ES510 Oct 2012

2,030.000 0.775976 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B8F2D9909 ABENGOA SA RTS EXP 17OCT12 12 Oct 2012 1 RIGHTS SOLD EUR/ES518 Oct 2012

18,880.000 0.772499 NHEH Local 2.231851 0.00 0.00 0.00 42,137.35
Base 2.889131 0.00 0.00 0.00 54,546.80

12 Oct 2012 6 RIGHTS SOLD EUR/ES523 Oct 2012

32,000.000 0.772499 NHEH Local 2.318500 0.00 0.00 0.00 74,192.00
Base 3.001298 0.00 0.00 0.00 96,041.56

B8F2D9909 Total

50,880.000 Local 0.00 0.00 0.00 116,329.35
Base 0.00 0.00 0.00 150,588.36

B92LVR909 BANCO POPULAR ESPANOL RTS EXP 28NOV12 19 Nov 2012 NOMURA INTERNATIONAL PLC EUR/ES522 Nov 2012

110,070.000 0.780884 NHHV Local 0.373600 0.00 20.56 0.00 41,101.59
Base 0.478432 0.00 26.33 0.00 52,634.69
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B92LVR909 BANCO POPULAR ESPANOL RTS EXP 28NOV12 04 Dec 2012 RIGHTS SUBSCRIBED (NON CASH) EUR/ES505 Dec 2012

59,051.000 0.710887 NHHJ Local 2.732868 0.00 0.00 0.00 161,378.60
Base 3.844307 0.00 0.00 0.00 227,010.18

B92LVR909 Total

169,121.000 Local 0.00 20.56 0.00 202,480.19
Base 0.00 26.33 0.00 279,644.87

B92LVT905 BANCO POPULAR ESPANOL COMMON STOCK 06 Dec 2012 NEW TO ORD NON CASH EUR/ES506 Dec 2012

177,153.000 0.726691 NHHJ Local 1.311956 0.00 0.00 0.00 232,416.95
Base 1.805382 0.00 0.00 0.00 319,828.91

SPAIN Total
2,482,620.000 0.00

0.00 2,020.36

1,542.05

0.00

0.00 3,166,265.77

4,174,568.99

Local

Base

UNITED KINGDOM

024249906 DCC PLC COMMON STOCK EUR.2509 Oct 2012 GOODBODY STOCKBROKERS EUR/GBB 0.0312 Oct 2012

7,800.000 0.776639 NHHV Local 21.840000 0.00 170.35 1.25 170,180.40
Base 28.121173 0.00 219.34 1.61 219,124.20

11 Oct 2012 GOODBODY STOCKBROKERS EUR/GBB 0.0316 Oct 2012

10,800.000 0.773156 NHHV Local 21.750000 0.00 234.90 1.25 234,663.85
Base 28.131451 0.00 303.82 1.62 303,514.23

024249906 Total

18,600.000 Local 0.00 405.25 2.50 404,844.25
Base 0.00 523.16 3.23 522,638.43

99UFPK906 MACQUARIE EURO INFRASTR FD LP 25 Oct 2012 AUTREPAT-DISTRIBUTION EUR/OTH25 Oct 2012

232,498.540 0.771784 NHHU Local 1.000000 0.00 0.00 0.00 232,498.54
Base 1.295699 0.00 0.00 0.00 301,248.21

31 Oct 2012 AUTREPAT-DISTRIBUTION EUR/OTH31 Oct 2012

20,255.130 0.771724 NHHU Local 1.000000 0.00 0.00 0.00 20,255.13
Base 1.295800 0.00 0.00 0.00 26,246.61
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99UFPK906 Total

252,753.670 Local 0.00 0.00 0.00 252,753.67
Base 0.00 0.00 0.00 327,494.82

UNITED KINGDOM Total
271,353.670 0.00

0.00 523.16

405.25

3.23

2.50 657,597.92

850,133.25

Local

Base

EURO CURRENCY  Total

4,090,706.670 0.00

0.00

10,597.70

13,761.85

2.50

3.23

20,362,838.82

26,481,678.34

Local

Base

HONG KONG DOLLAR

619027006 CHEUNG KONG HOLDINGS LTD COMMON STOCK HKD.5 14 Dec 2012 PERSHING LLC HKD/HK1 0.0118 Dec 2012

98,000.000 7.750050 NHEB Local 120.394900 0.00 9,438.96 12,742.90 11,776,518.34
Base 15.534726 0.00 1,217.92 1,644.23 1,519,540.95

619135908 CHINA INTL MARINE CONTAINE B COMMON STOCK CNY1. 18 Dec 2012 CUSIP CHANGE HKD/CN2

38,700.000 7.787008 NHIL Local 8.807393 0.00 0.00 0.00 340,846.14
Base 1.131037 0.00 0.00 0.00 43,771.13

18 Dec 2012 CUSIP CHANGE HKD/CN2CANCEL

-38,700.000 7.787008 NHIL Local 8.807393 0.00 0.00 0.00 -340,846.14
Base 1.131037 0.00 0.00 0.00 -43,771.13

18 Dec 2012 CUSIP CHANGE NON CASH HKD/CN218 Dec 2012

38,700.000 7.787008 NHIL Local 8.807393 0.00 0.00 0.00 340,846.14
Base 1.131037 0.00 0.00 0.00 43,771.13

619135908 Total

38,700.000 Local 0.00 0.00 0.00 340,846.14
Base 0.00 0.00 0.00 43,771.13

619199904 CHINA PHARMACEUTICAL GROUP COMMON STOCK HKD.1 03 Oct 2012 UBS SECURITIES ASIA LTD HKD/HK105 Oct 2012

6,500.000 7.754950 NHHV Local 2.247600 0.00 7.30 16.17 14,585.93
Base 0.289828 0.00 0.94 2.08 1,880.85
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04 Oct 2012 UBS SECURITIES ASIA LTD HKD/HK108 Oct 2012

6,000.000 7.754550 NHHV Local 2.311300 0.00 6.93 15.11 13,845.76
Base 0.298057 0.00 0.89 1.95 1,785.50

05 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK109 Oct 2012

4,000.000 7.752200 NHHV Local 2.312700 0.00 3.70 10.74 9,236.36
Base 0.298328 0.00 0.48 1.39 1,191.45

08 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK110 Oct 2012

22,000.000 7.752150 NHHV Local 2.299600 0.00 20.24 55.05 50,515.91
Base 0.296640 0.00 2.61 7.10 6,516.37

09 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK111 Oct 2012

30,000.000 7.752300 NHHV Local 2.375100 0.00 28.50 77.70 71,146.80
Base 0.306374 0.00 3.68 10.02 9,177.51

10 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK112 Oct 2012

8,000.000 7.752600 NHHV Local 2.478800 0.00 7.93 21.58 19,800.89
Base 0.319738 0.00 1.02 2.79 2,554.10

11 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK115 Oct 2012

10,000.000 7.752350 NHHV Local 2.462400 0.00 9.85 26.97 24,587.18
Base 0.317633 0.00 1.27 3.48 3,171.58

12 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK116 Oct 2012

16,000.000 7.751850 NHHV Local 2.443700 0.00 15.64 43.12 39,040.44
Base 0.315241 0.00 2.02 5.56 5,036.27

16 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK118 Oct 2012

12,000.000 7.751300 NHHV Local 2.386300 0.00 11.45 31.29 28,592.86
Base 0.307858 0.00 1.48 4.03 3,688.78

17 Oct 2012 CITIGROUPGLOBAL MARKETS INC. HKD/HK119 Oct 2012

8,000.000 7.751550 NHHV Local 2.352700 0.00 9.41 20.50 18,791.69
Base 0.303513 0.00 1.21 2.64 2,424.25

18 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK122 Oct 2012

52,000.000 7.750150 NHHV Local 2.333500 0.00 60.67 131.71 121,149.62
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Base 0.301091 0.00 7.83 16.99 15,631.91

22 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK125 Oct 2012

16,000.000 7.750050 NHHV Local 2.313500 0.00 18.51 40.96 36,956.53
Base 0.298514 0.00 2.39 5.29 4,768.55

24 Oct 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK126 Oct 2012

30,000.000 7.750150 NHHV Local 2.300500 0.00 34.51 75.52 68,904.97
Base 0.296833 0.00 4.45 9.75 8,890.79

26 Oct 2012 MORGAN STANLEY CO INCORPORATED HKD/HK130 Oct 2012

4,000.000 7.750150 NHHV Local 2.206200 0.00 3.53 9.70 8,811.57
Base 0.284665 0.00 0.46 1.25 1,136.95

08 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK112 Nov 2012

3,200.000 7.751050 NHHV Local 2.220000 0.00 3.55 7.67 7,092.78
Base 0.286413 0.00 0.46 0.99 915.07

09 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK113 Nov 2012

2,000.000 7.751350 NHHV Local 2.200000 0.00 2.20 5.35 4,392.45
Base 0.283822 0.00 0.28 0.69 566.67

12 Nov 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK114 Nov 2012

2,000.000 7.750600 NHHV Local 2.173000 0.00 2.17 5.35 4,338.48
Base 0.280365 0.00 0.28 0.69 559.76

14 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK116 Nov 2012

6,000.000 7.750550 NHHV Local 2.112000 0.00 6.34 13.70 12,651.96
Base 0.272497 0.00 0.82 1.77 1,632.40

15 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK119 Nov 2012

10,000.000 7.751850 NHHV Local 2.101500 0.00 10.51 22.71 20,981.78
Base 0.271097 0.00 1.36 2.93 2,706.68

16 Nov 2012 ITG SECURITIES (HK) LTD HKD/HK120 Nov 2012

72,000.000 7.751800 NHHV Local 2.155000 0.00 62.06 168.41 154,929.53
Base 0.278000 0.00 8.01 21.72 19,986.27

16 Nov 2012 MORGAN STANLEY CO INCORPORATED HKD/HK120 Nov 2012
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6,000.000 7.751800 NHHV Local 2.154300 0.00 5.17 14.04 12,906.59
Base 0.277910 0.00 0.67 1.81 1,664.98

19 Nov 2012 ITG SECURITIES (HK) LTD HKD/HK121 Nov 2012

7,000.000 7.751800 NHHV Local 2.164400 0.00 6.06 17.21 15,127.53
Base 0.279213 0.00 0.78 2.22 1,951.49

21 Nov 2012 ITG SECURITIES (HK) LTD HKD/HK123 Nov 2012

14,000.000 7.750450 NHHV Local 2.149300 0.00 12.04 33.40 30,044.76
Base 0.277313 0.00 1.55 4.31 3,876.52

26 Nov 2012 MERRILL LYNCH INTERNATIONAL HKD/HK128 Nov 2012

6,100.000 7.750150 NHHV Local 2.157100 0.00 5.26 15.05 13,138.00
Base 0.278330 0.00 0.68 1.94 1,695.19

27 Nov 2012 ITG SECURITIES (HK) LTD HKD/HK129 Nov 2012

10,000.000 7.750150 NHHV Local 2.171100 0.00 8.68 23.74 21,678.58
Base 0.280137 0.00 1.12 3.06 2,797.18

29 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK103 Dec 2012

10,000.000 7.750050 NHHV Local 2.151600 0.00 10.76 23.27 21,481.97
Base 0.277624 0.00 1.39 3.00 2,771.85

30 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK104 Dec 2012

16,000.000 7.750150 NHHV Local 2.171200 0.00 17.37 37.55 34,684.28
Base 0.280149 0.00 2.24 4.85 4,475.30

03 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK105 Dec 2012

28,000.000 7.750050 NHHV Local 2.153800 0.00 30.15 65.17 60,211.08
Base 0.277908 0.00 3.89 8.41 7,769.12

04 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK106 Dec 2012

30,000.000 7.750050 NHHV Local 2.102000 0.00 31.53 68.15 62,960.32
Base 0.271224 0.00 4.07 8.79 8,123.86

06 Dec 2012 ITG SECURITIES (HK) LTD HKD/HK110 Dec 2012

12,000.000 7.750050 NHHV Local 2.140800 0.00 10.28 28.05 25,651.27
Base 0.276230 0.00 1.33 3.62 3,309.82
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07 Dec 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK111 Dec 2012

28,000.000 7.750050 NHHV Local 2.182500 0.00 30.56 66.89 61,012.55
Base 0.281611 0.00 3.94 8.63 7,872.54

10 Dec 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK112 Dec 2012

4,000.000 7.750050 NHHV Local 2.257500 0.00 4.52 10.72 9,014.76
Base 0.291288 0.00 0.58 1.39 1,163.19

11 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK113 Dec 2012

12,000.000 7.750050 NHHV Local 2.168600 0.00 10.41 29.08 25,983.71
Base 0.279818 0.00 1.34 3.75 3,352.72

12 Dec 2012 ITG SECURITIES (HK) LTD HKD/HK114 Dec 2012

12,000.000 7.750050 NHHV Local 2.229000 0.00 10.70 29.14 26,708.16
Base 0.287611 0.00 1.38 3.76 3,446.19

12 Dec 2012 UBS SECURITIES ASIA LTD HKD/HK114 Dec 2012

20,000.000 7.750050 NHHV Local 2.230500 0.00 22.31 48.57 44,539.12
Base 0.287805 0.00 2.88 6.27 5,746.95

13 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC HKD/HK117 Dec 2012

24,000.000 7.750150 NHHV Local 2.272400 0.00 27.27 58.94 54,451.39
Base 0.293207 0.00 3.52 7.61 7,025.85

17 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK119 Dec 2012

20,000.000 7.750150 NHHV Local 2.269500 0.00 18.16 49.63 45,322.21
Base 0.292833 0.00 2.34 6.40 5,847.91

18 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK120 Dec 2012

16,000.000 7.750150 NHHV Local 2.260200 0.00 14.47 39.89 36,108.84
Base 0.291633 0.00 1.87 5.15 4,659.11

20 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK127 Dec 2012

12,000.000 7.750050 NHHV Local 2.234800 0.00 10.73 29.14 26,777.73
Base 0.288359 0.00 1.38 3.76 3,455.17

21 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK128 Dec 2012

1,000.000 7.750050 NHHV Local 2.210000 0.00 0.88 3.18 2,205.94
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Base 0.285159 0.00 0.11 0.41 284.64

27 Dec 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK1OPEN

12,000.000 7.751550 NHHV Local 2.297300 0.00 13.78 30.21 27,523.61
Base 0.296367 0.00 1.78 3.90 3,550.72

28 Dec 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT HKD/HK1OPEN

4,000.000 7.751900 NHHV Local 2.296900 0.00 4.59 10.74 9,172.27
Base 0.296302 0.00 0.59 1.39 1,183.23

619199904 Total

623,800.000 Local 0.00 630.68 1,531.07 1,397,058.16
Base 0.00 81.37 197.54 180,245.24

619617004 CSG HOLDING CO LTD   B COMMON STOCK CNY1. 30 Nov 2012 MERRILL LYNCH FAR EAST LTD HKD/CN205 Dec 2012

44,200.000 7.750150 NHIL Local 4.123900 0.00 145.82 381.93 181,748.63
Base 0.532106 0.00 18.82 49.28 23,450.98

628204901 GIORDANO INTERNATIONAL LTD COMMON STOCK HKD.0514 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

156,000.000 7.750050 NHEH Local 7.120000 0.00 1,110.72 1,199.86 1,108,409.42
Base 0.918704 0.00 143.32 154.82 143,019.65

639036003 GUOCO GROUP LTD COMMON STOCK USD.5 14 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK1 0.0118 Dec 2012

53,000.000 7.750050 NHEH Local 92.030700 0.00 4,877.63 5,268.21 4,867,481.26
Base 11.874852 0.00 629.37 679.77 628,058.05

643638000 HONGKONG + SHANGHAI HOTELS COMMON STOCK HKD.5 14 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

108,500.000 7.750050 NHEH Local 10.770900 0.00 1,168.64 1,263.49 1,166,210.52
Base 1.389785 0.00 150.79 163.03 150,477.81

17 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK119 Dec 2012

29,500.000 7.750150 NHEH Local 10.776300 0.00 317.90 343.44 317,239.51
Base 1.390463 0.00 41.02 44.31 40,933.34

18 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK120 Dec 2012

9,000.000 7.750050 NHEH Local 10.740900 0.00 96.67 104.73 96,466.70
Base 1.385914 0.00 12.47 13.52 12,447.24
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19 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK121 Dec 2012

24,000.000 7.750050 NHEH Local 10.803100 0.00 259.27 280.74 258,734.39
Base 1.393939 0.00 33.45 36.23 33,384.87

20 Dec 2012 MACQUARIEBANK LIMITED HKD/HK127 Dec 2012

51,000.000 7.750050 NHEH Local 10.840000 0.00 552.84 597.23 551,689.93
Base 1.398701 0.00 71.33 77.06 71,185.34

20 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK127 Dec 2012

16,500.000 7.750050 NHEH Local 10.839500 0.00 178.85 193.31 178,479.59
Base 1.398636 0.00 23.08 24.95 23,029.48

643638000 Total

238,500.000 Local 0.00 2,574.17 2,782.94 2,568,820.64
Base 0.00 332.14 359.10 331,458.08

646587006 GALAXY ENTERTAINMENT GROUP L COMMON STOCK HKD.1 14 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

104,000.000 7.750050 NHEH Local 29.215900 0.00 3,038.45 3,282.07 3,032,133.08
Base 3.769769 0.00 392.06 423.49 391,240.45

665344909 BONJOUR HOLDINGS LTD COMMON STOCK HKD.0114 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

370,000.000 7.750050 NHEH Local 1.000000 0.00 370.00 399.60 369,230.40
Base 0.129031 0.00 47.74 51.56 47,642.32

17 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK119 Dec 2012

600,000.000 7.750150 NHEH Local 0.987000 0.00 592.20 640.38 590,967.42
Base 0.127352 0.00 76.41 82.62 76,252.38

18 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK120 Dec 2012

740,000.000 7.750050 NHEH Local 0.964100 0.00 713.43 771.07 711,949.50
Base 0.124399 0.00 92.05 99.49 91,863.86

665344909 Total

1,710,000.000 Local 0.00 1,675.63 1,811.05 1,672,147.32
Base 0.00 216.20 233.67 215,758.56

667147904 CHINA WATER AFFAIRS GROUP COMMON STOCK HKD.0114 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012
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136,000.000 7.750050 NHEH Local 2.127700 0.00 289.37 313.15 288,764.68
Base 0.274540 0.00 37.34 40.41 37,259.72

17 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK119 Dec 2012

94,000.000 7.750150 NHEH Local 2.096100 0.00 197.03 213.76 196,622.61
Base 0.270459 0.00 25.42 27.58 25,370.17

18 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK120 Dec 2012

230,000.000 7.750050 NHEH Local 2.233800 0.00 513.77 555.10 512,705.13
Base 0.288230 0.00 66.29 71.62 66,155.07

19 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK121 Dec 2012

76,000.000 7.750050 NHEH Local 2.218000 0.00 168.57 182.49 168,216.94
Base 0.286192 0.00 21.75 23.55 21,705.27

667147904 Total

536,000.000 Local 0.00 1,168.74 1,264.50 1,166,309.36
Base 0.00 150.80 163.16 150,490.23

685699902 SMARTONE TELECOMMUNICATION COMMON STOCK HKD.1 06 Dec 2012 INSTINET PACIFIC LIMITED HKD/HK110 Dec 2012

265,000.000 7.750050 NHEG Local 14.290500 0.00 6,172.78 3,976.35 3,776,833.37
Base 1.843924 0.00 796.48 513.07 487,330.19

988NFX909 ESPRIT HOLDINGS LTD RTS EXP 19NOV12 19 Nov 2012 RIGHTS EXERCISED HKD/HK126 Nov 2012

13.000 7.751750 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

988TDA908 CHINA AGRI IND HLDGS RTS EXP 17DEC12 17 Dec 2012 RIGHTS EXERCISED HKD/HK117 Dec 2012

94,440.000 7.750050 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

988TDA908 CHINA AGRI IND HLDGS RTS EXP 17DEC12 17 Dec 2012 RIGHTS EXERCISED HKD/HK117 Dec 2012

39,300.000 7.750050 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

988TDA908 Total

133,740.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
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B05GWV906 EMPEROR INTL HLDG LTD COMMON STOCK HKD.0114 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

1,480,000.000 7.750050 NHEH Local 2.118400 0.00 3,135.23 3,386.82 3,128,709.95
Base 0.273340 0.00 404.54 437.00 403,701.91

17 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK119 Dec 2012

296,000.000 7.750150 NHEH Local 2.084500 0.00 617.01 667.36 615,727.63
Base 0.268963 0.00 79.61 86.11 79,447.19

19 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK121 Dec 2012

260,000.000 7.750050 NHEH Local 2.103200 0.00 546.83 590.74 545,694.43
Base 0.271379 0.00 70.56 76.22 70,411.73

B05GWV906 Total

2,036,000.000 Local 0.00 4,299.07 4,644.92 4,290,132.01
Base 0.00 554.71 599.33 553,560.83

B0D01C908 CHINA YURUN FOOD GROUP LTD COMMON STOCK HKD.1 30 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK104 Dec 2012

81,000.000 7.750150 NHIL Local 4.771400 0.00 0.00 417.91 386,065.49
Base 0.615653 0.00 0.00 53.92 49,813.94

B16NHT900 SHUI ON LAND LTD COMMON STOCK USD. 06 Dec 2012 INSTINET PACIFIC LIMITED HKD/HK110 Dec 2012

1,112,000.000 7.750050 NHEG Local 3.942900 0.00 7,146.75 4,604.23 4,372,753.82
Base 0.508758 0.00 922.16 594.09 564,222.66

B1QDWP901 HENGDELI HOLDINGS LTD COMMON STOCK HKD. 30 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK104 Dec 2012

100,000.000 7.750150 NHIL Local 2.760800 0.00 0.00 299.08 275,780.92
Base 0.356225 0.00 0.00 38.59 35,583.95

B1WMLF908 PACIFIC TEXTILES HOLDINGS COMMON STOCK HKD. 09 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK113 Nov 2012

15,000.000 7.751350 NHEG Local 5.161500 0.00 126.20 81.29 77,215.01
Base 0.665884 0.00 16.28 10.49 9,961.49

12 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK114 Nov 2012

5,000.000 7.750600 NHEG Local 5.210500 0.00 42.46 27.35 25,982.69
Base 0.672271 0.00 5.48 3.53 3,352.35

13 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK115 Nov 2012
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9,000.000 7.750350 NHEG Local 5.152400 0.00 74.19 50.08 46,247.33
Base 0.664796 0.00 9.57 6.46 5,967.13

14 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK116 Nov 2012

17,000.000 7.750550 NHEG Local 5.149200 0.00 142.69 91.92 87,301.79
Base 0.664366 0.00 18.41 11.86 11,263.95

15 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK119 Nov 2012

18,000.000 7.751850 NHEG Local 5.149000 0.00 151.07 97.31 92,433.62
Base 0.664229 0.00 19.49 12.56 11,924.07

16 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK120 Nov 2012

40,000.000 7.751800 NHEG Local 5.156400 0.00 330.01 222.76 205,703.23
Base 0.665187 0.00 42.57 28.74 26,536.19

19 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK121 Nov 2012

48,000.000 7.751800 NHEG Local 5.177500 0.00 405.09 260.95 247,853.96
Base 0.667909 0.00 52.26 33.66 31,973.73

20 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK122 Nov 2012

22,000.000 7.750250 NHEG Local 5.226200 0.00 187.41 120.73 114,668.26
Base 0.674327 0.00 24.18 15.58 14,795.43

21 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK123 Nov 2012

45,000.000 7.750450 NHEG Local 5.230200 0.00 376.57 254.19 234,728.24
Base 0.674825 0.00 48.59 32.80 30,285.76

26 Nov 2012 UBS SECURITIES ASIA LTD HKD/HK128 Nov 2012

77,000.000 7.750150 NHEG Local 5.754200 0.00 722.21 465.22 441,885.97
Base 0.742463 0.00 93.19 60.03 57,016.44

B1WMLF908 Total

296,000.000 Local 0.00 2,557.90 1,671.80 1,574,020.10
Base 0.00 330.02 215.71 203,076.54

B3VZ22906 CHINA ZHONGWANG HOLDINGS LTD COMMON STOCK HKD.1 30 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK104 Dec 2012

174,000.000 7.750150 NHIL Local 2.760800 0.00 0.00 519.43 479,859.77
Base 0.356225 0.00 0.00 67.02 61,916.19
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B3XH0P905 HUTCHISON TELECOMM HONG KONG COMMON STOCK HKD.2514 Dec 2012 CREDIT LYONNAIS SECURITIES(ASIA) HKD/HK118 Dec 2012

186,000.000 7.750050 NHEH Local 3.510500 0.00 652.96 706.24 651,593.80
Base 0.452965 0.00 84.25 91.13 84,076.08

17 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK119 Dec 2012

156,000.000 7.750150 NHEH Local 3.518800 0.00 548.93 592.92 547,790.95
Base 0.454030 0.00 70.83 76.51 70,681.34

18 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK120 Dec 2012

90,000.000 7.750050 NHEH Local 3.554900 0.00 319.94 345.60 319,275.46
Base 0.458694 0.00 41.28 44.59 41,196.57

19 Dec 2012 MERRILL LYNCH INTERNATIONAL HKD/HK121 Dec 2012

42,000.000 7.750050 NHEH Local 3.580000 0.00 150.36 163.03 150,046.61
Base 0.461933 0.00 19.40 21.03 19,360.73

B3XH0P905 Total

474,000.000 Local 0.00 1,672.19 1,807.79 1,668,706.82
Base 0.00 215.76 233.26 215,314.72

B3YLTZ902 CHINA ZHENGTONG AUTO SERVICE COMMON STOCK HKD.1 30 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK104 Dec 2012

49,500.000 7.750150 NHIL Local 5.051500 0.00 0.00 271.00 249,778.25
Base 0.651794 0.00 0.00 34.97 32,228.83

B42SRM901 METALLURGICAL CORP OF CHIN H COMMON STOCK CNY1. 30 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK104 Dec 2012

143,000.000 7.750150 NHIL Local 1.380400 0.00 0.00 213.79 197,183.41
Base 0.178113 0.00 0.00 27.59 25,442.53

B56HH4909 SANY HEAVY EQUIPMENT INTL COMMON STOCK HKD.1 30 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK104 Dec 2012

72,000.000 7.750150 NHIL Local 3.791100 0.00 0.00 294.84 272,664.36
Base 0.489165 0.00 0.00 38.05 35,181.82

B5B23W909 SANDS CHINA LTD COMMON STOCK USD.0129 Oct 2012 CREDIT LYONNAIS SECS HKD/HK1 0.01

167,419.000 7.750150 NHHP Local 30.071700 0.00 7,551.86 5,437.37 5,021,584.71
Base 3.880144 0.00 974.41 701.58 647,933.87

29 Oct 2012 CREDIT LYONNAIS SECS HKD/HK1 0.01CANCEL
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-167,419.000 7.750150 NHHP Local 30.071700 0.00 -7,551.86 -5,437.37 -5,021,584.71
Base 3.880144 0.00 -974.41 -701.58 -647,933.87

30 Oct 2012 CREDIT LYONNAIS SECS HKD/HK1 0.01

61,891.000 7.750150 NHHP Local 29.676600 0.00 2,755.07 1,983.66 1,831,975.72
Base 3.829165 0.00 355.49 255.95 236,379.39

30 Oct 2012 CREDIT LYONNAIS SECS HKD/HK1 0.01CANCEL

-61,891.000 7.750150 NHHP Local 29.676600 0.00 -2,755.07 -1,983.66 -1,831,975.72
Base 3.829165 0.00 -355.49 -255.95 -236,379.39

29 Oct 2012 CREDIT LYONNAIS SECS HKD/HK1 0.0131 Oct 2012

167,419.000 7.750150 NHHP Local 30.071700 0.00 7,551.86 5,437.37 5,021,584.71
Base 3.880144 0.00 974.41 701.58 647,933.87

30 Oct 2012 CREDIT LYONNAIS SECS HKD/HK1 0.0101 Nov 2012

61,891.000 7.750150 NHHP Local 29.676600 0.00 2,755.07 1,983.66 1,831,975.72
Base 3.829165 0.00 355.49 255.95 236,379.39

B5B23W909 Total

229,310.000 Local 0.00 10,306.93 7,421.03 6,853,560.43
Base 0.00 1,329.90 957.53 884,313.26

B5NSWF904 CHINA RONGSHENG HEAVY INDUST COMMON STOCK HKD.1 30 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC HKD/HK104 Dec 2012

117,500.000 7.750150 NHIL Local 1.270400 0.00 0.00 161.94 149,110.06
Base 0.163919 0.00 0.00 20.89 19,239.64

HONG KONG DOLLAR  Total

8,885,263.000 0.00

0.00

56,816.42

7,331.03

56,568.64

7,299.08

52,657,921.16

6,794,258.42

Local

Base

HUNGARIAN FORINT

404238909 RICHTER GEDEON NYRT COMMON STOCK 30 Nov 2012 CITIGROUPGLOBAL MARKETS LIMITED HUF/HU205 Dec 2012

357.000 215.988950 NHIL Local 35,517.750000 0.00 0.00 0.00 12,679,836.75
Base 164.442440 0.00 0.00 0.00 58,705.95
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HUNGARIAN FORINT  Total

357.000 0.00

0.00

0.00

0.00

0.00

0.00

12,679,836.75

58,705.95

Local

Base

INDONESIAN RUPIAH

609249909 ASTRA AGRO LESTARI TBK PT COMMON STOCK IDR500.02 Nov 2012 ITG SECURITIES (HK) LTD IDR/ID507 Nov 2012

15,000.000 9,615.000000 NHIL Local 20,801.666733 0.00 312,025.00 468,038.00 311,244,938.00
Base 2.163460 0.00 32.45 48.68 32,370.77

623084902 UNITED TRACTORS TBK PT COMMON STOCK IDR250.02 Nov 2012 ITG SECURITIES (HK) LTD IDR/ID507 Nov 2012

100,000.000 9,615.000000 NHIL Local 21,118.750000 0.00 2,111,875.00 3,167,813.00 2,106,595,312.00
Base 2.196438 0.00 219.64 329.47 219,094.68

623084902 UNITED TRACTORS TBK PT COMMON STOCK IDR250.02 Nov 2012 LOOP CAPITAL MARKETS LLC IDR/ID507 Nov 2012

80,500.000 9,615.000000 NHHJ Local 21,086.646000 0.00 2,546,213.00 2,427,389.00 1,692,501,401.00
Base 2.193099 0.00 264.82 252.45 176,027.19

623084902 Total

180,500.000 Local 0.00 4,658,088.00 5,595,202.00 3,799,096,713.00
Base 0.00 484.46 581.92 395,121.87

668718901 UNILEVER INDONESIA TBK PT COMMON STOCK IDR10. 02 Oct 2012 UBS SECURITIES ASIA LTD IDR/ID505 Oct 2012

92,000.000 9,580.000000 NHIL Local 26,069.658098 0.00 3,597,612.00 3,597,614.00 2,391,213,319.00
Base 2.721259 0.00 375.53 375.53 249,604.73

668718901 UNILEVER INDONESIA TBK PT COMMON STOCK IDR10. 02 Oct 2012 UBS SECURITIES ASIA LTD IDR/ID505 Oct 2012

83,500.000 9,580.000000 NHHJ Local 26,069.658096 0.00 3,265,224.00 3,265,225.00 2,170,286,002.00
Base 2.721259 0.00 340.84 340.84 226,543.42

668718901 Total

175,500.000 Local 0.00 6,862,836.00 6,862,839.00 4,561,499,321.00
Base 0.00 716.37 716.37 476,148.15

672810900 KALBE FARMA TBK PT COMMON STOCK IDR50. 08 Oct 2012 STOCKSPLIT NON CASH IDR/ID511 Oct 2012

183,500.000 9,075.764802 NHIL Local 3,421.732975 0.00 0.00 0.00 627,888,001.00
Base 0.377019 0.00 0.00 0.00 69,182.93
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B0217K904 VALE INDONESIA TBK COMMON STOCK IDR25. 30 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC IDR/ID505 Dec 2012

308,500.000 9,593.500000 NHIL Local 2,075.622499 0.00 0.00 960,495.00 639,369,046.00
Base 0.216357 0.00 0.00 100.12 66,646.07

B800MQ901 ASTRA INTERNATIONAL TBK PT COMMON STOCK IDR50. 02 Nov 2012 ITG SECURITIES (HK) LTD IDR/ID507 Nov 2012

1,355,000.000 9,615.000000 NHIL Local 7,893.542400 0.00 10,695,750.00 16,043,625.00 10,669,010,577.00
Base 0.820961 0.00 1,112.40 1,668.60 1,109,621.48

B800MQ901 ASTRA INTERNATIONAL TBK PT COMMON STOCK IDR50. 02 Nov 2012 LOOP CAPITAL MARKETS LLC IDR/ID507 Nov 2012

1,310,000.000 9,615.000000 NHHJ Local 7,874.694700 0.00 15,473,775.00 14,751,666.00 10,285,624,616.00
Base 0.819001 0.00 1,609.34 1,534.23 1,069,747.75

B800MQ901 Total

2,665,000.000 Local 0.00 26,169,525.00 30,795,291.00 20,954,635,193.00
Base 0.00 2,721.74 3,202.83 2,179,369.23

INDONESIAN RUPIAH  Total

3,528,000.000 0.00

0.00

38,002,474.00

3,955.02

44,681,865.00

4,649.92

30,893,733,212.00

3,218,839.02

Local

Base

ISRAELI SHEKEL

626630909 DELEK AUTOMOTIVE SYSTEMS LTD COMMON STOCK ILS1. 12 Nov 2012 UBS AG ILS/IL1 0.0114 Nov 2012

5,718.000 3.934100 NHEG Local 23.644100 0.00 216.32 0.00 134,980.64
Base 6.010040 0.00 54.99 0.00 34,310.42

13 Nov 2012 UBS AG ILS/IL1 0.0115 Nov 2012

3,606.000 3.927500 NHEG Local 23.341201 0.00 134.67 0.00 84,033.70
Base 5.943017 0.00 34.29 0.00 21,396.23

14 Nov 2012 UBS AG ILS/IL1 0.0116 Nov 2012

1,923.000 3.968700 NHEG Local 23.309402 0.00 71.72 0.00 44,752.26
Base 5.873309 0.00 18.07 0.00 11,276.30

15 Nov 2012 UBS AG ILS/IL1 0.0119 Nov 2012

4,029.000 3.975450 NHEG Local 22.935800 0.00 147.85 0.00 92,260.49
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Base 5.769359 0.00 37.19 0.00 23,207.56

19 Nov 2012 UBS AG ILS/IL1 0.0121 Nov 2012

5,772.000 3.925500 NHEG Local 23.076201 0.00 213.11 0.00 132,982.72
Base 5.878538 0.00 54.29 0.00 33,876.63

20 Nov 2012 UBS AG ILS/IL1 0.0122 Nov 2012

4,575.000 3.900700 NHEG Local 23.527001 0.00 172.22 0.00 107,463.81
Base 6.031482 0.00 44.15 0.00 27,549.88

21 Nov 2012 UBS AG ILS/IL1 0.0123 Nov 2012

3,913.000 3.903000 NHEG Local 23.596601 0.00 147.73 0.00 92,185.77
Base 6.045760 0.00 37.85 0.00 23,619.21

26 Nov 2012 UBS AG ILS/IL1 0.0128 Nov 2012

5,604.000 3.850750 NHEG Local 25.428500 0.00 228.00 0.00 142,273.31
Base 6.603519 0.00 59.21 0.00 36,946.91

27 Nov 2012 UBS AG ILS/IL1 0.0129 Nov 2012

9,969.000 3.856900 NHEG Local 25.004500 0.00 398.83 0.00 248,871.03
Base 6.483056 0.00 103.41 0.00 64,526.18

28 Nov 2012 UBS AG ILS/IL1 0.0130 Nov 2012

2,212.000 3.847950 NHEG Local 24.595100 0.00 87.05 0.00 54,317.31
Base 6.391741 0.00 22.62 0.00 14,115.91

29 Nov 2012 UBS AG ILS/IL1 0.0103 Dec 2012

11,131.000 3.823000 NHEG Local 24.332400 0.00 433.35 0.00 270,410.59
Base 6.364740 0.00 113.35 0.00 70,732.56

03 Dec 2012 UBS AG ILS/IL1 0.0105 Dec 2012

5,155.000 3.827000 NHEG Local 24.164700 0.00 199.31 0.00 124,369.72
Base 6.314267 0.00 52.08 0.00 32,497.97

04 Dec 2012 UBS AG ILS/IL1 0.0106 Dec 2012

11,692.000 3.810500 NHEG Local 24.059500 0.00 450.09 0.00 280,853.58
Base 6.314001 0.00 118.12 0.00 73,705.18

05 Dec 2012 UBS AG ILS/IL1 0.0107 Dec 2012
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16,067.000 3.802050 NHEG Local 24.114900 0.00 619.93 0.00 386,834.17
Base 6.342605 0.00 163.05 0.00 101,743.58

626630909 Total

91,366.000 Local 0.00 3,520.18 0.00 2,196,589.10
Base 0.00 912.67 0.00 569,504.52

ISRAELI SHEKEL  Total

91,366.000 0.00

0.00

3,520.18

912.67

0.00

0.00

2,196,589.10

569,504.52

Local

Base

JAPANESE YEN

603654906 NET ONE SYSTEMS CO LTD COMMON STOCK 25 Oct 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0130 Oct 2012

15,700.000 80.045000 NHEH Local 895.401274 0.00 8,434.00 0.00 14,049,366.00
Base 11.186224 0.00 105.37 0.00 175,518.35

611773904 OBARA GROUP INC COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0211 Dec 2012

6,700.000 82.300000 NHEG Local 954.009254 0.00 10,226.00 0.00 6,381,636.00
Base 11.591850 0.00 124.25 0.00 77,541.14

07 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0212 Dec 2012

8,800.000 82.375000 NHEG Local 973.867045 0.00 13,712.00 0.00 8,556,318.00
Base 11.822362 0.00 166.46 0.00 103,870.32

10 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0213 Dec 2012

4,000.000 82.380000 NHEG Local 934.962500 0.00 5,983.00 0.00 3,733,867.00
Base 11.349387 0.00 72.63 0.00 45,324.92

11 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0214 Dec 2012

9,000.000 82.420000 NHEG Local 929.080000 0.00 13,378.00 0.00 8,348,342.00
Base 11.272507 0.00 162.31 0.00 101,290.25

12 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0217 Dec 2012

7,000.000 82.930000 NHEG Local 941.408286 0.00 10,543.00 0.00 6,579,315.00
Base 11.351842 0.00 127.13 0.00 79,335.77

13 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0218 Dec 2012
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6,500.000 83.550000 NHEG Local 933.400000 0.00 9,707.00 0.00 6,057,393.00
Base 11.171753 0.00 116.18 0.00 72,500.22

611773904 Total

42,000.000 Local 0.00 63,549.00 0.00 39,656,871.00
Base 0.00 768.96 0.00 479,862.62

613522903 MUSASHI SEIMITSU INDUSTRY CO COMMON STOCK 25 Oct 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0130 Oct 2012

6,400.000 80.045000 NHEH Local 1,667.452969 0.00 6,403.00 0.00 10,665,296.00
Base 20.831444 0.00 79.99 0.00 133,241.25

616016002 CMK CORP COMMON STOCK 11 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0116 Oct 2012

88,500.000 78.440000 NHEG Local 245.227390 0.00 34,724.00 0.00 21,667,900.00
Base 3.126305 0.00 442.68 0.00 276,235.34

12 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP517 Oct 2012

53,500.000 78.315000 NHEG Local 241.158598 0.00 20,643.00 0.00 12,881,342.00
Base 3.079341 0.00 263.59 0.00 164,481.16

616016002 Total

142,000.000 Local 0.00 55,367.00 0.00 34,549,242.00
Base 0.00 706.27 0.00 440,716.50

617232004 CANON INC COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0207 Nov 2012

38,600.000 80.530000 NHHJ Local 2,594.660777 0.00 60,092.00 0.00 100,093,814.00
Base 32.219804 0.00 746.21 0.00 1,242,938.21

06 Nov 2012 CLSA SINGAPORE PTE LTD. JPY/JP5 0.0209 Nov 2012

59.000 80.280000 NHHJ Local 2,556.271186 0.00 75.00 0.00 150,745.00
Base 31.841943 0.00 0.93 0.00 1,877.74

617232004 Total

38,659.000 Local 0.00 60,167.00 0.00 100,244,559.00
Base 0.00 747.14 0.00 1,244,815.95

617245006 CANON MARKETING JAPAN INC COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0107 Nov 2012

2,600.000 80.530000 NHHJ Local 1,180.038462 0.00 1,841.00 0.00 3,066,259.00
Base 14.653402 0.00 22.86 0.00 38,075.98

Prepared by State StreetPage 885



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

630946903 SBI HOLDINGS INC COMMON STOCK 07 Nov 2012 ODD LOT SALE JPY/JP507 Nov 2012

8.000 79.855000 NHHJ Local 602.000000 0.00 0.00 0.00 4,816.00
Base 7.538664 0.00 0.00 0.00 60.32

633478904 NIPPON PAPER GROUP INC COMMON STOCK 19 Dec 2012 2 GOLDMAN SACHS + CO JPY/JP5 0.0227 Dec 2012

38,200.000 84.315000 NHEG Local 1,170.103613 0.00 71,517.00 0.00 44,626,441.00
Base 13.877763 0.00 848.21 0.00 529,282.35

20 Dec 2012 1 GOLDMAN SACHS + CO JPY/JP5 0.0227 Dec 2012

5,800.000 84.335000 NHEG Local 1,152.565000 0.00 10,696.00 0.00 6,674,181.00
Base 13.666509 0.00 126.83 0.00 79,138.92

633478904 Total

44,000.000 Local 0.00 82,213.00 0.00 51,300,622.00
Base 0.00 975.04 0.00 608,421.27

633547906 SAPPORO HOKUYO HOLDINGS INC COMMON STOCK 01 Oct 2012 MERGER NON CASH JPY/JP501 Oct 2012

7,800.000 100.148416 NHHJ Local 554.101410 0.00 0.00 0.00 4,321,991.00
Base 5.532803 0.00 0.00 0.00 43,155.86

635518905 FUJIMORI KOGYO CO LTD COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0411 Dec 2012

18,300.000 82.300000 NHEG Local 2,280.318197 0.00 66,767.00 0.00 41,663,056.00
Base 27.707390 0.00 811.26 0.00 506,233.97

07 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0412 Dec 2012

6,700.000 82.375000 NHEG Local 2,192.143582 0.00 23,499.00 0.00 14,663,863.00
Base 26.611758 0.00 285.27 0.00 178,013.51

635518905 Total

25,000.000 Local 0.00 90,266.00 0.00 56,326,919.00
Base 0.00 1,096.53 0.00 684,247.48

635700008 FUJI SOFT INC COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0130 Oct 2012

5,800.000 80.045000 NHEH Local 1,694.513276 0.00 5,896.00 0.00 9,822,281.00
Base 21.169508 0.00 73.66 0.00 122,709.49
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636428005 FUJITSU GENERAL LTD COMMON STOCK 25 Oct 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0130 Oct 2012

23,000.000 80.045000 NHEH Local 680.956478 0.00 9,397.00 0.00 15,652,602.00
Base 8.507171 0.00 117.40 0.00 195,547.53

640043907 H I S CO LTD COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0514 Nov 2012

15,000.000 79.450000 NHEG Local 2,377.608200 0.00 57,062.00 0.00 35,607,061.00
Base 29.925843 0.00 718.21 0.00 448,169.43

643514003 HONDA MOTOR CO LTD COMMON STOCK 02 Nov 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.0207 Nov 2012

77,400.000 80.530000 NHHJ Local 2,455.191292 0.00 114,019.00 0.00 189,917,787.00
Base 30.487909 0.00 1,415.86 0.00 2,358,348.28

06 Nov 2012 CLSA SINGAPORE PTE LTD. JPY/JP5 0.0209 Nov 2012

77.000 80.280000 NHHJ Local 2,465.181818 0.00 94.00 0.00 189,725.00
Base 30.707297 0.00 1.17 0.00 2,363.29

643514003 Total

77,477.000 Local 0.00 114,113.00 0.00 190,107,512.00
Base 0.00 1,417.03 0.00 2,360,711.57

646301002 INES CORP COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP530 Oct 2012

3,000.000 80.045000 NHEH Local 522.987333 0.00 941.00 0.00 1,568,021.00
Base 6.533666 0.00 11.76 0.00 19,589.24

646782003 ITOCHU ENEX CO LTD COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0114 Nov 2012

30,600.000 79.450000 NHEG Local 405.761993 0.00 19,866.00 0.00 12,396,451.00
Base 5.107136 0.00 250.04 0.00 156,028.33

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0115 Nov 2012

10,400.000 79.430000 NHEG Local 401.398077 0.00 6,679.00 0.00 4,167,861.00
Base 5.053482 0.00 84.09 0.00 52,472.13

646782003 Total

41,000.000 Local 0.00 26,545.00 0.00 16,564,312.00
Base 0.00 334.13 0.00 208,500.46

648075000 KAGA ELECTRONICS CO LTD COMMON STOCK 10 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP515 Oct 2012
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100.000 78.270000 NHHV Local 731.220000 0.00 36.00 0.00 73,086.00
Base 9.342277 0.00 0.46 0.00 933.77

17 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP522 Oct 2012

200.000 78.750000 NHHV Local 728.180000 0.00 44.00 0.00 145,592.00
Base 9.246730 0.00 0.56 0.00 1,848.79

18 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP523 Oct 2012

200.000 79.240000 NHHV Local 736.815000 0.00 44.00 0.00 147,319.00
Base 9.298523 0.00 0.56 0.00 1,859.15

19 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP524 Oct 2012

400.000 79.265000 NHHV Local 738.160000 0.00 88.00 0.00 295,176.00
Base 9.312559 0.00 1.11 0.00 3,723.91

22 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP525 Oct 2012

200.000 79.845000 NHHV Local 732.540000 0.00 44.00 0.00 146,464.00
Base 9.174526 0.00 0.55 0.00 1,834.35

25 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP530 Oct 2012

200.000 80.165000 NHHV Local 719.160000 0.00 43.00 0.00 143,789.00
Base 8.970997 0.00 0.54 0.00 1,793.66

25 Oct 2012 ITG AUSTRALIA LTD. JPY/JP530 Oct 2012

800.000 80.165000 NHHV Local 719.953750 0.00 230.00 0.00 575,733.00
Base 8.980899 0.00 2.87 0.00 7,181.85

26 Oct 2012 INSTINET U.K. LTD JPY/JP531 Oct 2012

500.000 79.645000 NHHV Local 736.034000 0.00 147.00 0.00 367,870.00
Base 9.241434 0.00 1.85 0.00 4,618.87

30 Oct 2012 INSTINET U.K. LTD JPY/JP502 Nov 2012

200.000 79.580000 NHHV Local 734.280000 0.00 58.00 0.00 146,798.00
Base 9.226941 0.00 0.73 0.00 1,844.66

01 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP506 Nov 2012

300.000 80.140000 NHHV Local 741.616667 0.00 67.00 0.00 222,418.00
Base 9.254014 0.00 0.84 0.00 2,775.37
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08 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP513 Nov 2012

100.000 79.750000 NHHV Local 750.600000 0.00 37.00 0.00 75,023.00
Base 9.411912 0.00 0.46 0.00 940.73

20 Nov 2012 ITG AUSTRALIA LTD. JPY/JP526 Nov 2012

300.000 81.720000 NHHV Local 744.536667 0.00 89.00 0.00 223,272.00
Base 9.110826 0.00 1.09 0.00 2,732.16

21 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP527 Nov 2012

400.000 82.370000 NHHV Local 752.122500 0.00 90.00 0.00 300,759.00
Base 9.131025 0.00 1.09 0.00 3,651.32

26 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP529 Nov 2012

200.000 82.120000 NHHV Local 766.615000 0.00 46.00 0.00 153,277.00
Base 9.335302 0.00 0.56 0.00 1,866.50

05 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP510 Dec 2012

300.000 82.405000 NHHV Local 759.503333 0.00 68.00 0.00 227,783.00
Base 9.216714 0.00 0.83 0.00 2,764.19

07 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP512 Dec 2012

200.000 82.370000 NHHV Local 761.095000 0.00 46.00 0.00 152,173.00
Base 9.239954 0.00 0.56 0.00 1,847.43

13 Dec 2012 ITG AUSTRALIA LTD. JPY/JP518 Dec 2012

200.000 83.610000 NHHV Local 752.075000 0.00 60.00 0.00 150,355.00
Base 8.995036 0.00 0.72 0.00 1,798.29

18 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP521 Dec 2012

400.000 83.985000 NHHV Local 743.490000 0.00 89.00 0.00 297,307.00
Base 8.852652 0.00 1.06 0.00 3,540.00

19 Dec 2012 CITIGROUPGLOBAL MARKETS INC. JPY/JP525 Dec 2012

300.000 84.260000 NHHV Local 741.900000 0.00 89.00 0.00 222,481.00
Base 8.804890 0.00 1.06 0.00 2,640.41

21 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP527 Dec 2012

300.000 84.115000 NHHV Local 743.566667 0.00 67.00 0.00 223,003.00
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Base 8.839882 0.00 0.80 0.00 2,651.17

27 Dec 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5OPEN

300.000 86.070000 NHHV Local 796.440000 0.00 72.00 0.00 238,860.00
Base 9.253398 0.00 0.84 0.00 2,775.18

648075000 Total

6,100.000 Local 0.00 1,554.00 0.00 4,528,538.00
Base 0.00 19.14 0.00 55,621.76

648481000 JFE SHOJI TRADE CORP COMMON STOCK 01 Oct 2012 MERGER NON CASH JPY/JP501 Oct 2012

72,000.000 77.164551 NHEH Local 338.612722 0.00 0.00 0.00 24,380,116.00
Base 4.388190 0.00 0.00 0.00 315,949.69

648481000 JFE SHOJI TRADE CORP COMMON STOCK 01 Oct 2012 MERGER NON CASH JPY/JP501 Oct 2012

361,000.000 91.240000 NHHV Local 349.779598 0.00 0.00 0.00 126,270,435.00
Base 3.833621 0.00 0.00 0.00 1,383,937.25

648481000 Total

433,000.000 Local 0.00 0.00 0.00 150,650,551.00
Base 0.00 0.00 0.00 1,699,886.94

649674009 TOKYO DOME CORP COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP530 Oct 2012

56,000.000 80.045000 NHEH Local 269.073196 0.00 9,040.00 0.00 15,059,059.00
Base 3.361524 0.00 112.94 0.00 188,132.41

649794005 KURIMOTO LTD COMMON STOCK 25 Oct 2012 LOOP CAPITAL MARKETS LLC JPY/JP530 Oct 2012

1,000.000 80.045000 NHEH Local 255.000000 0.00 153.00 0.00 254,847.00
Base 3.185708 0.00 1.91 0.00 3,183.80

31 Oct 2012 GOLDMAN SACHS + CO JPY/JP505 Nov 2012

109,000.000 79.930000 NHEH Local 244.770798 0.00 16,008.00 0.00 26,664,009.00
Base 3.062315 0.00 200.28 0.00 333,592.01

649794005 Total

110,000.000 Local 0.00 16,161.00 0.00 26,918,856.00
Base 0.00 202.19 0.00 336,775.81
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656495900 EACCESS LTD COMMON STOCK 15 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.7518 Oct 2012

2,700.000 78.760000 NHEG Local 37,023.642963 0.00 159,942.00 0.00 99,803,894.00
Base 470.081805 0.00 2,030.75 0.00 1,267,190.12

663984003 CALSONIC KANSEI CORP COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0114 Nov 2012

105,000.000 79.450000 NHEG Local 309.266200 0.00 51,956.00 0.00 32,420,995.00
Base 3.892589 0.00 653.95 0.00 408,067.90

664078003 NIPPO CORP COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0130 Oct 2012

18,000.000 80.045000 NHEH Local 870.309500 0.00 9,399.00 0.00 15,656,172.00
Base 10.872753 0.00 117.42 0.00 195,592.13

664112000 NIPPON LIGHT METAL CO LTD COMMON STOCK 01 Oct 2012 MERGER NON CASH JPY/JP501 Oct 2012

247,000.000 77.282466 NHEH Local 127.501785 0.00 0.00 0.00 31,492,941.00
Base 1.649815 0.00 0.00 0.00 407,504.35

664164001 NISSHIN STEEL CO LTD COMMON STOCK 01 Oct 2012 MERGER NON CASH JPY/JP501 Oct 2012

23,000.000 102.053211 NHHJ Local 262.293391 0.00 0.00 0.00 6,032,748.00
Base 2.570163 0.00 0.00 0.00 59,113.75

664252004 NIPPON SIGNAL CO LTD/THE COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP530 Oct 2012

13,600.000 80.045000 NHEH Local 444.548750 0.00 3,627.00 0.00 6,042,236.00
Base 5.553735 0.00 45.31 0.00 75,485.49

664256005 NIPPON STEEL + SUMITOMO META COMMON STOCK 25 Oct 2012 ODD LOT SALE JPY/JP525 Oct 2012

500.000 80.045000 NHHJ Local 176.000000 0.00 0.00 0.00 88,000.00
Base 2.198763 0.00 0.00 0.00 1,099.38

664268000 NIHON UNISYS LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP530 Oct 2012

25,900.000 80.045000 NHEH Local 539.609266 0.00 8,385.00 0.00 13,967,495.00
Base 6.741324 0.00 104.75 0.00 174,495.53

26 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP531 Oct 2012

1,400.000 79.645000 NHEH Local 563.215000 0.00 473.00 0.00 788,028.00
Base 7.071568 0.00 5.94 0.00 9,894.26
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664268000 Total

27,300.000 Local 0.00 8,858.00 0.00 14,755,523.00
Base 0.00 110.69 0.00 184,389.79

664480902 NITORI HOLDINGS CO LTD COMMON STOCK 01 Oct 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0404 Oct 2012

5,000.000 78.005000 NHHP Local 7,120.027400 0.00 14,240.00 0.00 35,585,897.00
Base 91.276552 0.00 182.55 0.00 456,200.21

02 Oct 2012 UBS SECURITIES ASIA LTD JPY/JP5 0.0405 Oct 2012

10,900.000 78.015000 NHHP Local 7,016.024954 0.00 30,589.00 0.00 76,444,083.00
Base 89.931743 0.00 392.09 0.00 979,863.91

03 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0409 Oct 2012

9,550.000 78.530000 NHHP Local 6,940.736440 0.00 26,513.00 0.00 66,257,520.00
Base 88.383248 0.00 337.62 0.00 843,722.40

04 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0410 Oct 2012

10,900.000 78.450000 NHHP Local 6,946.509450 0.00 30,286.00 0.00 75,686,667.00
Base 88.546966 0.00 386.05 0.00 964,775.87

05 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0411 Oct 2012

11,950.000 78.665000 NHHP Local 6,887.968033 0.00 32,924.00 0.00 82,278,294.00
Base 87.560771 0.00 418.53 0.00 1,045,932.68

09 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP5 0.0412 Oct 2012

10,200.000 78.235000 NHHP Local 6,919.264706 0.00 28,230.00 0.00 70,548,270.00
Base 88.442062 0.00 360.84 0.00 901,748.19

664480902 Total

58,500.000 Local 0.00 162,782.00 0.00 406,800,731.00
Base 0.00 2,077.68 0.00 5,192,243.26

664688900 NIPPON STEEL TRADING CO LTD COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP514 Nov 2012

9,000.000 79.450000 NHEG Local 183.400000 0.00 2,641.00 0.00 1,647,959.00
Base 2.308370 0.00 33.24 0.00 20,742.09

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP515 Nov 2012
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7,000.000 79.430000 NHEG Local 180.909143 0.00 2,026.00 0.00 1,264,338.00
Base 2.277592 0.00 25.51 0.00 15,917.64

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP516 Nov 2012

31,000.000 79.440000 NHEG Local 174.250000 0.00 8,642.00 0.00 5,393,108.00
Base 2.193479 0.00 108.79 0.00 67,889.07

14 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP516 Nov 2012

3,000.000 80.215000 NHEG Local 172.750000 0.00 829.00 0.00 517,421.00
Base 2.153587 0.00 10.33 0.00 6,450.43

15 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP519 Nov 2012

12,000.000 81.165000 NHEG Local 176.200000 0.00 3,383.00 0.00 2,111,017.00
Base 2.170886 0.00 41.68 0.00 26,008.96

16 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP521 Nov 2012

22,000.000 81.285000 NHEG Local 177.677409 0.00 6,254.00 0.00 3,902,649.00
Base 2.185857 0.00 76.94 0.00 48,011.92

19 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP522 Nov 2012

15,000.000 81.180000 NHEG Local 178.681800 0.00 4,288.00 0.00 2,675,939.00
Base 2.201057 0.00 52.82 0.00 32,963.03

664688900 Total

99,000.000 Local 0.00 28,063.00 0.00 17,512,431.00
Base 0.00 349.31 0.00 217,983.14

665267902 MISAWA HOMES CO LTD COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0211 Dec 2012

60,000.000 82.300000 NHEG Local 1,141.952000 0.00 109,627.00 0.00 68,407,493.00
Base 13.875480 0.00 1,332.04 0.00 831,196.76

666167002 DAIBIRU CORP COMMON STOCK 25 Oct 2012 LOOP CAPITAL MARKETS LLC JPY/JP530 Oct 2012

21,500.000 80.045000 NHEH Local 615.116279 0.00 7,935.00 0.00 13,217,065.00
Base 7.684631 0.00 99.13 0.00 165,120.43

668814908 MELCO HOLDINGS INC COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0130 Oct 2012

9,400.000 80.045000 NHEH Local 1,644.051809 0.00 9,272.00 0.00 15,444,815.00
Base 20.539094 0.00 115.83 0.00 192,951.65
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673220000 RENGO CO LTD COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0111 Dec 2012

83,000.000 82.350000 NHEG Local 419.512892 0.00 55,711.00 0.00 34,763,859.00
Base 5.094267 0.00 676.51 0.00 422,147.65

674751003 ROLAND CORP COMMON STOCK 01 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP504 Oct 2012

800.000 78.005000 NHHV Local 535.687500 0.00 129.00 0.00 428,421.00
Base 6.867348 0.00 1.65 0.00 5,492.22

05 Oct 2012 UBS SECURITIES ASIA LTD JPY/JP511 Oct 2012

300.000 78.695000 NHHV Local 541.000000 0.00 81.00 0.00 162,219.00
Base 6.874643 0.00 1.03 0.00 2,061.36

10 Oct 2012 UBS SECURITIES ASIA LTD JPY/JP515 Oct 2012

100.000 78.270000 NHHV Local 527.000000 0.00 26.00 0.00 52,674.00
Base 6.733103 0.00 0.33 0.00 672.98

11 Oct 2012 UBS SECURITIES ASIA LTD JPY/JP516 Oct 2012

500.000 78.440000 NHHV Local 524.180000 0.00 131.00 0.00 261,959.00
Base 6.682560 0.00 1.67 0.00 3,339.61

15 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP518 Oct 2012

700.000 78.760000 NHHV Local 513.732857 0.00 108.00 0.00 359,505.00
Base 6.522764 0.00 1.37 0.00 4,564.56

17 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP522 Oct 2012

1,000.000 78.750000 NHHV Local 525.600000 0.00 158.00 0.00 525,442.00
Base 6.674286 0.00 2.01 0.00 6,672.28

18 Oct 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP523 Oct 2012

500.000 79.240000 NHHV Local 530.666000 0.00 79.00 0.00 265,254.00
Base 6.696946 0.00 1.00 0.00 3,347.48

19 Oct 2012 UBS SECURITIES ASIA LTD JPY/JP524 Oct 2012

1,000.000 79.265000 NHHV Local 530.842000 0.00 265.00 0.00 530,577.00
Base 6.697054 0.00 3.34 0.00 6,693.71

22 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP525 Oct 2012
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800.000 79.820000 NHHV Local 524.932500 0.00 209.00 0.00 419,737.00
Base 6.576453 0.00 2.62 0.00 5,258.54

23 Oct 2012 INSTINET U.K. LTD JPY/JP526 Oct 2012

200.000 79.800000 NHHV Local 521.750000 0.00 41.00 0.00 104,309.00
Base 6.538221 0.00 0.51 0.00 1,307.13

24 Oct 2012 INSTINET U.K. LTD JPY/JP529 Oct 2012

500.000 79.825000 NHHV Local 518.000000 0.00 103.00 0.00 258,897.00
Base 6.489195 0.00 1.29 0.00 3,243.31

25 Oct 2012 INSTINET U.K. LTD JPY/JP530 Oct 2012

600.000 80.165000 NHHV Local 518.500000 0.00 124.00 0.00 310,976.00
Base 6.467910 0.00 1.55 0.00 3,879.20

674751003 Total

7,000.000 Local 0.00 1,454.00 0.00 3,679,970.00
Base 0.00 18.37 0.00 46,532.38

677498008 SHINKO PLANTECH CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP530 Oct 2012

9,200.000 80.045000 NHEH Local 657.560435 0.00 3,629.00 0.00 6,045,927.00
Base 8.214885 0.00 45.34 0.00 75,531.60

679360008 SUMITOMO SEIKA CHEMICALS CO COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0114 Nov 2012

30,000.000 79.450000 NHEG Local 279.785700 0.00 13,429.00 0.00 8,380,142.00
Base 3.521532 0.00 169.02 0.00 105,476.93

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0114 Nov 2012

27,000.000 79.430000 NHEG Local 273.778296 0.00 11,827.00 0.00 7,380,187.00
Base 3.446787 0.00 148.90 0.00 92,914.35

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0115 Nov 2012

24,000.000 79.440000 NHEG Local 270.988583 0.00 10,406.00 0.00 6,493,320.00
Base 3.411236 0.00 130.99 0.00 81,738.67

14 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0116 Nov 2012

27,000.000 80.215000 NHEG Local 269.654296 0.00 11,649.00 0.00 7,269,017.00
Base 3.361644 0.00 145.22 0.00 90,619.17
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15 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0120 Nov 2012

29,000.000 81.165000 NHEG Local 279.473690 0.00 12,968.00 0.00 8,091,769.00
Base 3.443278 0.00 159.77 0.00 99,695.30

16 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0121 Nov 2012

30,000.000 81.285000 NHEG Local 279.367600 0.00 13,409.00 0.00 8,367,619.00
Base 3.436890 0.00 164.96 0.00 102,941.74

679360008 Total

167,000.000 Local 0.00 73,688.00 0.00 45,982,054.00
Base 0.00 918.86 0.00 573,386.16

685882003 SUMITOMO METAL INDUSTRIES COMMON STOCK 01 Oct 2012 MERGER NON CASH JPY/JP501 Oct 2012

120,409.000 97.889554 NHHJ Local 326.119932 0.00 0.00 0.00 39,267,775.00
Base 3.331509 0.00 0.00 0.00 401,143.67

685888000 SUMITOMO PRECISION PRODUCTS COMMON STOCK 09 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0114 Nov 2012

3,000.000 79.470000 NHEG Local 315.423000 0.00 1,514.00 0.00 944,755.00
Base 3.969083 0.00 19.05 0.00 11,888.20

12 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0115 Nov 2012

5,000.000 79.430000 NHEG Local 307.851200 0.00 2,463.00 0.00 1,536,793.00
Base 3.875755 0.00 31.01 0.00 19,347.77

13 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0116 Nov 2012

8,000.000 79.440000 NHEG Local 309.246875 0.00 3,958.00 0.00 2,470,017.00
Base 3.892836 0.00 49.82 0.00 31,092.86

14 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0116 Nov 2012

40,000.000 80.220000 NHEG Local 310.000000 0.00 19,840.00 0.00 12,380,160.00
Base 3.864373 0.00 247.32 0.00 154,327.60

15 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0120 Nov 2012

9,000.000 81.165000 NHEG Local 315.963000 0.00 4,550.00 0.00 2,839,117.00
Base 3.892848 0.00 56.06 0.00 34,979.57

16 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0121 Nov 2012

Prepared by State StreetPage 896



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

4,000.000 81.285000 NHEG Local 316.963500 0.00 2,029.00 0.00 1,265,825.00
Base 3.899409 0.00 24.96 0.00 15,572.68

19 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0122 Nov 2012

2,000.000 81.180000 NHEG Local 319.400000 0.00 1,022.00 0.00 637,778.00
Base 3.934467 0.00 12.59 0.00 7,856.34

20 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0126 Nov 2012

11,000.000 81.720000 NHEG Local 320.872727 0.00 5,647.00 0.00 3,523,953.00
Base 3.926490 0.00 69.10 0.00 43,122.28

21 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0127 Nov 2012

12,000.000 82.370000 NHEG Local 325.396583 0.00 6,248.00 0.00 3,898,511.00
Base 3.950426 0.00 75.85 0.00 47,329.26

26 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0129 Nov 2012

10,000.000 82.120000 NHEG Local 349.451600 0.00 5,591.00 0.00 3,488,925.00
Base 4.255377 0.00 68.08 0.00 42,485.69

27 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0130 Nov 2012

8,000.000 82.240000 NHEG Local 345.480625 0.00 4,422.00 0.00 2,759,423.00
Base 4.200883 0.00 53.77 0.00 33,553.30

28 Nov 2012 BNP PARIBAS SECURITIES (ASIA) LTD. JPY/JP5 0.0103 Dec 2012

8,000.000 81.850000 NHEG Local 334.075625 0.00 4,276.00 0.00 2,668,329.00
Base 4.081559 0.00 52.24 0.00 32,600.23

685888000 Total

120,000.000 Local 0.00 61,560.00 0.00 38,413,586.00
Base 0.00 759.85 0.00 474,155.78

687076000 TAKUMA CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP530 Oct 2012

43,000.000 80.045000 NHEH Local 389.611000 0.00 10,051.00 0.00 16,743,222.00
Base 4.867400 0.00 125.57 0.00 209,172.62

687089003 DAIO PAPER CORP COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP530 Oct 2012

11,000.000 80.045000 NHEH Local 450.291636 0.00 2,971.00 0.00 4,950,237.00
Base 5.625481 0.00 37.12 0.00 61,843.18
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26 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP531 Oct 2012

1,000.000 79.645000 NHEH Local 459.000000 0.00 275.00 0.00 458,725.00
Base 5.763074 0.00 3.45 0.00 5,759.62

687089003 Total

12,000.000 Local 0.00 3,246.00 0.00 5,408,962.00
Base 0.00 40.57 0.00 67,602.80

689391001 TOKAI RUBBER INDUSTRIES COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0211 Dec 2012

35,700.000 82.300000 NHEG Local 796.962773 0.00 45,522.00 0.00 28,406,049.00
Base 9.683630 0.00 553.12 0.00 345,152.48

07 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0212 Dec 2012

22,300.000 82.375000 NHEG Local 804.930987 0.00 28,719.00 0.00 17,921,242.00
Base 9.771545 0.00 348.64 0.00 217,556.81

689391001 Total

58,000.000 Local 0.00 74,241.00 0.00 46,327,291.00
Base 0.00 901.76 0.00 562,709.29

689744001 TOTETSU KOGYO CO LTD COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0211 Dec 2012

36,000.000 82.300000 NHEG Local 980.002278 0.00 56,448.00 0.00 35,223,634.00
Base 11.907683 0.00 685.88 0.00 427,990.69

07 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0212 Dec 2012

9,000.000 82.375000 NHEG Local 987.026333 0.00 14,213.00 0.00 8,869,024.00
Base 11.982110 0.00 172.54 0.00 107,666.45

689744001 Total

45,000.000 Local 0.00 70,661.00 0.00 44,092,658.00
Base 0.00 858.42 0.00 535,657.14

698638004 JAPAN TRANSCITY CORP COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0114 Nov 2012

6,000.000 79.450000 NHEG Local 264.000000 0.00 2,534.00 0.00 1,581,466.00
Base 3.322845 0.00 31.89 0.00 19,905.17

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0115 Nov 2012
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13,000.000 79.430000 NHEG Local 255.733308 0.00 5,319.00 0.00 3,319,214.00
Base 3.219606 0.00 66.96 0.00 41,787.91

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0116 Nov 2012

23,000.000 79.440000 NHEG Local 250.185217 0.00 9,207.00 0.00 5,745,053.00
Base 3.149361 0.00 115.90 0.00 72,319.40

14 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP519 Nov 2012

14,000.000 80.215000 NHEG Local 247.000000 0.00 5,533.00 0.00 3,452,467.00
Base 3.079225 0.00 68.98 0.00 43,040.17

15 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP520 Nov 2012

17,000.000 81.165000 NHEG Local 247.350000 0.00 6,728.00 0.00 4,198,222.00
Base 3.047496 0.00 82.89 0.00 51,724.54

16 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP521 Nov 2012

26,000.000 81.285000 NHEG Local 249.900000 0.00 10,396.00 0.00 6,487,004.00
Base 3.074368 0.00 127.90 0.00 79,805.67

19 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0122 Nov 2012

19,000.000 81.180000 NHEG Local 257.095211 0.00 7,815.00 0.00 4,876,994.00
Base 3.166977 0.00 96.27 0.00 60,076.30

698638004 Total

118,000.000 Local 0.00 47,532.00 0.00 29,660,420.00
Base 0.00 590.79 0.00 368,659.16

698697000 YOROZU CORP COMMON STOCK 06 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0211 Dec 2012

1,000.000 82.350000 NHEG Local 1,193.643000 0.00 1,909.00 0.00 1,191,734.00
Base 14.494754 0.00 23.18 0.00 14,471.57

07 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0212 Dec 2012

1,000.000 82.375000 NHEG Local 1,225.743000 0.00 1,961.00 0.00 1,223,782.00
Base 14.880036 0.00 23.81 0.00 14,856.23

10 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0213 Dec 2012

1,000.000 82.380000 NHEG Local 1,217.302000 0.00 1,947.00 0.00 1,215,355.00
Base 14.776669 0.00 23.63 0.00 14,753.03
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11 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0214 Dec 2012

1,000.000 82.420000 NHEG Local 1,215.624000 0.00 1,944.00 0.00 1,213,680.00
Base 14.749139 0.00 23.59 0.00 14,725.55

13 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0218 Dec 2012

1,000.000 83.550000 NHEG Local 1,233.371000 0.00 1,973.00 0.00 1,231,398.00
Base 14.762071 0.00 23.61 0.00 14,738.46

14 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0219 Dec 2012

2,000.000 83.525000 NHEG Local 1,192.965000 0.00 3,817.00 0.00 2,382,113.00
Base 14.282730 0.00 45.70 0.00 28,519.76

17 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0220 Dec 2012

1,000.000 83.715000 NHEG Local 1,199.609000 0.00 1,919.00 0.00 1,197,690.00
Base 14.329678 0.00 22.92 0.00 14,306.76

18 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0221 Dec 2012

800.000 84.030000 NHEG Local 1,201.240000 0.00 1,537.00 0.00 959,455.00
Base 14.295371 0.00 18.29 0.00 11,418.01

19 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0225 Dec 2012

1,500.000 84.315000 NHEG Local 1,204.161333 0.00 2,889.00 0.00 1,803,353.00
Base 14.281698 0.00 34.26 0.00 21,388.28

20 Dec 2012 INSTINET U.K. LTD JPY/JP5 0.0226 Dec 2012

700.000 84.335000 NHEG Local 1,190.967143 0.00 1,333.00 0.00 832,344.00
Base 14.121861 0.00 15.81 0.00 9,869.50

698697000 Total

11,000.000 Local 0.00 21,229.00 0.00 13,250,904.00
Base 0.00 254.80 0.00 159,047.15

ACI00MHV0 TSI HOLDINGS CO LTD COMMON STOCK 09 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP512 Oct 2012

19,800.000 78.235000 NHHV Local 516.296616 0.00 4,089.00 0.00 10,218,584.00
Base 6.599305 0.00 52.27 0.00 130,613.97

10 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP515 Oct 2012

20,000.000 78.270000 NHHV Local 496.360100 0.00 3,971.00 0.00 9,923,231.00
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Base 6.341639 0.00 50.73 0.00 126,782.05

11 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP516 Oct 2012

2,300.000 78.440000 NHHV Local 485.892174 0.00 447.00 0.00 1,117,105.00
Base 6.194444 0.00 5.70 0.00 14,241.52

12 Oct 2012 J.P. MORGAN CLEARING CORP. JPY/JP517 Oct 2012

8,700.000 78.315000 NHHV Local 485.000000 0.00 3,375.00 0.00 4,216,125.00
Base 6.192939 0.00 43.10 0.00 53,835.47

16 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP519 Oct 2012

5,800.000 78.920000 NHHV Local 503.054483 0.00 1,167.00 0.00 2,916,549.00
Base 6.374233 0.00 14.79 0.00 36,955.77

17 Oct 2012 UBS SECURITIES ASIA LTD JPY/JP522 Oct 2012

800.000 78.750000 NHHV Local 501.707500 0.00 200.00 0.00 401,166.00
Base 6.370889 0.00 2.54 0.00 5,094.17

18 Oct 2012 DAIWA SECURITIES AMERICA INC JPY/JP523 Oct 2012

7,000.000 79.240000 NHHV Local 510.255000 0.00 1,786.00 0.00 3,569,999.00
Base 6.439361 0.00 22.54 0.00 45,052.99

19 Oct 2012 UBS SECURITIES ASIA LTD JPY/JP524 Oct 2012

3,900.000 79.265000 NHHV Local 514.667949 0.00 1,003.00 0.00 2,006,202.00
Base 6.493004 0.00 12.65 0.00 25,310.06

22 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC JPY/JP525 Oct 2012

2,400.000 79.820000 NHHV Local 501.052083 0.00 601.00 0.00 1,201,924.00
Base 6.277275 0.00 7.53 0.00 15,057.93

23 Oct 2012 UBS SECURITIES ASIA LTD JPY/JP526 Oct 2012

4,500.000 79.800000 NHHV Local 499.028889 0.00 1,122.00 0.00 2,244,508.00
Base 6.253495 0.00 14.06 0.00 28,126.67

24 Oct 2012 UBS SECURITIES ASIA LTD JPY/JP529 Oct 2012

2,680.000 79.825000 NHHV Local 500.496642 0.00 670.00 0.00 1,340,661.00
Base 6.269923 0.00 8.39 0.00 16,795.00
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ACI00MHV0 Total

77,880.000 Local 0.00 18,431.00 0.00 39,156,054.00
Base 0.00 234.30 0.00 497,865.60

B01S2L909 MONEX GROUP INC COMMON STOCK 25 Oct 2012 LOOP CAPITAL MARKETS LLC JPY/JP5 0.1030 Oct 2012

509.000 80.045000 NHEH Local 13,076.952849 0.00 3,993.00 0.00 6,652,176.00
Base 163.370015 0.00 49.88 0.00 83,105.45

B02QLW907 IBJ LEASING CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0130 Oct 2012

4,100.000 80.045000 NHEH Local 1,979.726098 0.00 4,870.00 0.00 8,112,007.00
Base 24.732664 0.00 60.84 0.00 101,343.08

B06MW5909 KYOKUTO SECURITIES COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0114 Nov 2012

16,000.000 79.450000 NHEG Local 639.435313 0.00 16,369.00 0.00 10,214,596.00
Base 8.048273 0.00 206.03 0.00 128,566.34

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0115 Nov 2012

14,000.000 79.430000 NHEG Local 621.493214 0.00 13,921.00 0.00 8,686,984.00
Base 7.824414 0.00 175.26 0.00 109,366.54

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0115 Nov 2012

6,100.000 79.440000 NHEG Local 621.467541 0.00 6,066.00 0.00 3,784,886.00
Base 7.823106 0.00 76.36 0.00 47,644.59

14 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0116 Nov 2012

10,000.000 80.215000 NHEG Local 629.179400 0.00 10,067.00 0.00 6,281,727.00
Base 7.843663 0.00 125.50 0.00 78,311.13

15 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0120 Nov 2012

13,900.000 81.165000 NHEG Local 636.513813 0.00 14,156.00 0.00 8,833,386.00
Base 7.842220 0.00 174.41 0.00 108,832.45

B06MW5909 Total

60,000.000 Local 0.00 60,579.00 0.00 37,801,579.00
Base 0.00 757.56 0.00 472,721.05

B194YN903 BIC CAMERA INC COMMON STOCK 25 Oct 2012 3 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.2902 Nov 2012
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384.000 80.045000 NHEH Local 38,763.291667 0.00 8,931.00 0.00 14,876,173.00
Base 484.268745 0.00 111.57 0.00 185,847.62

B1D3PK906 SRA HOLDINGS INC COMMON STOCK 09 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0214 Nov 2012

9,800.000 79.450000 NHEG Local 867.328265 0.00 13,599.00 0.00 8,486,218.00
Base 10.916655 0.00 171.16 0.00 106,812.06

12 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0215 Nov 2012

2,300.000 79.430000 NHEG Local 858.484783 0.00 3,159.00 0.00 1,971,356.00
Base 10.808067 0.00 39.77 0.00 24,818.78

13 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0215 Nov 2012

800.000 79.440000 NHEG Local 854.148750 0.00 1,093.00 0.00 682,226.00
Base 10.752124 0.00 13.76 0.00 8,587.94

14 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0216 Nov 2012

1,200.000 80.215000 NHEG Local 853.187500 0.00 1,638.00 0.00 1,022,187.00
Base 10.636259 0.00 20.42 0.00 12,743.09

15 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0220 Nov 2012

1,100.000 81.165000 NHEG Local 860.227273 0.00 1,514.00 0.00 944,736.00
Base 10.598500 0.00 18.65 0.00 11,639.70

16 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0221 Nov 2012

2,900.000 81.285000 NHEG Local 864.068966 0.00 4,009.00 0.00 2,501,791.00
Base 10.630116 0.00 49.32 0.00 30,778.02

19 Nov 2012 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5 0.0222 Nov 2012

2,900.000 81.180000 NHEG Local 876.327586 0.00 4,066.00 0.00 2,537,284.00
Base 10.794870 0.00 50.09 0.00 31,255.04

B1D3PK906 Total

21,000.000 Local 0.00 29,078.00 0.00 18,145,798.00
Base 0.00 363.17 0.00 226,634.63

B3FF8W906 HOSHIZAKI ELECTRIC CO LTD COMMON STOCK 25 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP5 0.0230 Oct 2012

6,300.000 80.045000 NHEH Local 2,183.410635 0.00 8,253.00 0.00 13,747,234.00
Base 27.277289 0.00 103.10 0.00 171,743.82
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B51WP2906 NIPPON LIGHT METAL HOLDINGS COMMON STOCK 25 Oct 2012 LOOP CAPITAL MARKETS LLC JPY/JP530 Oct 2012

130,800.000 80.045000 NHEH Local 77.388395 0.00 6,073.00 0.00 10,116,329.00
Base 0.966811 0.00 75.87 0.00 126,383.02

26 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JP531 Oct 2012

116,200.000 79.645000 NHEH Local 77.000000 0.00 5,368.00 0.00 8,942,032.00
Base 0.966790 0.00 67.40 0.00 112,273.61

B51WP2906 Total

247,000.000 Local 0.00 11,441.00 0.00 19,058,361.00
Base 0.00 143.27 0.00 238,656.63

JAPANESE YEN  Total

2,990,826.000 0.00

0.00

1,728,988.00

21,455.26

0.00

0.00

1,989,525,788.00

24,555,361.65

Local

Base

MALAYSIAN RINGGIT

686877903 SP SETIA BHD COMMON STOCK MYR.7530 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC MYR/MY305 Dec 2012

25,600.000 3.039750 NHIL Local 3.028500 0.00 15.51 101.26 77,412.83
Base 0.996299 0.00 5.10 33.31 25,466.84

988HWR906 YTL CORP RTS EXP 17OCT12 03 Oct 2012 RIGHTS SOLD MYR/MY310 Oct 2012

12,373.000 3.057500 NHIL Local 0.176670 0.00 0.00 0.00 2,185.94
Base 0.057783 0.00 0.00 0.00 714.94

B0W1VM900 BERJAYA CORP BHD COMMON STOCK MYR1. 30 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC MYR/MY305 Dec 2012

75,900.000 3.039750 NHIL Local 0.551800 0.00 8.38 54.56 41,818.68
Base 0.181528 0.00 2.76 17.95 13,757.28

MALAYSIAN RINGGIT  Total

113,873.000 0.00

0.00

23.89

7.86

155.82

51.26

121,417.45

39,939.06

Local

Base

NORWEGIAN KRONE
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B0LX58902 CERMAQ ASA COMMON STOCK NOK10.30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO3 0.0102 Nov 2012

6,710.000 5.727000 NHEH Local 77.706300 0.00 260.71 0.00 521,148.56
Base 13.568413 0.00 45.52 0.00 90,998.53

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO3 0.0105 Nov 2012

5,590.000 5.709350 NHEH Local 78.168501 0.00 218.48 0.00 436,743.44
Base 13.691314 0.00 38.27 0.00 76,496.18

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO3 0.0106 Nov 2012

2,241.000 5.682850 NHEH Local 77.390402 0.00 86.72 0.00 173,345.17
Base 13.618238 0.00 15.26 0.00 30,503.21

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO3 0.0107 Nov 2012

4,507.000 5.721950 NHEH Local 77.333601 0.00 174.27 0.00 348,368.27
Base 13.515253 0.00 30.46 0.00 60,882.79

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L NOK/NO3 0.0108 Nov 2012

2,798.000 5.730950 NHEH Local 76.794500 0.00 107.44 0.00 214,763.57
Base 13.399960 0.00 18.75 0.00 37,474.34

06 Nov 2012 EXECUTIONLIMITED NOK/NO309 Nov 2012

5,810.000 5.717100 NHEH Local 77.011300 0.00 156.60 0.00 447,279.05
Base 13.470343 0.00 27.39 0.00 78,235.30

07 Nov 2012 UBS AG NOK/NO312 Nov 2012

347.000 5.738900 NHEH Local 77.577700 0.00 9.42 0.00 26,910.04
Base 13.517869 0.00 1.64 0.00 4,689.06

B0LX58902 Total

28,003.000 Local 0.00 1,013.64 0.00 2,168,558.10
Base 0.00 177.29 0.00 379,279.41

B12TR1901 ATEA ASA COMMON STOCK NOK10.06 Dec 2012 UBS AG NOK/NO3 0.0211 Dec 2012

6,644.000 5.637650 NHEG Local 60.690000 0.00 645.16 0.00 402,579.20
Base 10.765124 0.00 114.44 0.00 71,409.04

07 Dec 2012 UBS AG NOK/NO3 0.0212 Dec 2012

43,256.000 5.668850 NHEG Local 58.795500 0.00 4,069.21 0.00 2,539,188.94
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Base 10.371680 0.00 717.82 0.00 447,919.59

B12TR1901 Total

49,900.000 Local 0.00 4,714.37 0.00 2,941,768.14
Base 0.00 832.26 0.00 519,328.63

B15SLC902 TGS NOPEC GEOPHYSICAL CO ASA COMMON STOCK NOK.2504 Dec 2012 CABRERA CAPITAL MARKETS LLC NOK/NO3 0.0207 Dec 2012

10,456.000 5.623250 NHHV Local 176.300000 0.00 1,106.04 0.00 1,842,286.76
Base 31.351976 0.00 196.69 0.00 327,619.57

05 Dec 2012 CABRERA CAPITAL MARKETS LLC NOK/NO3 0.0210 Dec 2012

11,844.000 5.620400 NHHV Local 176.088200 0.00 1,251.35 0.00 2,084,337.29
Base 31.330190 0.00 222.64 0.00 370,852.13

B15SLC902 Total

22,300.000 Local 0.00 2,357.39 0.00 3,926,624.05
Base 0.00 419.33 0.00 698,471.70

NORWEGIAN KRONE  Total

100,203.000 0.00

0.00

8,085.40

1,428.88

0.00

0.00

9,036,950.29

1,597,079.74

Local

Base

PHILIPPINE PESO

B247XZ903 MANILA ELECTRIC COMPANY COMMON STOCK PHP10. 29 Nov 2012 CREDIT LYONNAIS SECURITIES(ASIA) PHP/PH205 Dec 2012

19,880.000 40.890000 NHIL Local 262.131000 0.00 0.00 28,140.29 5,183,023.99
Base 6.410638 0.00 0.00 688.19 126,755.29

PHILIPPINE PESO  Total

19,880.000 0.00

0.00

0.00

0.00

28,140.29

688.19

5,183,023.99

126,755.29

Local

Base

POLISH ZLOTY

B1LGB1905 TVN SA COMMON STOCK PLN.2 30 Nov 2012 CITIGROUPGLOBAL MARKETS LIMITED PLN/PL305 Dec 2012

3,576.000 3.155550 NHIL Local 7.994000 0.00 0.00 0.00 28,586.54
Base 2.533314 0.00 0.00 0.00 9,059.13
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POLISH ZLOTY  Total

3,576.000 0.00

0.00

0.00

0.00

0.00

0.00

28,586.54

9,059.13

Local

Base

POUND STERLING

023188006 CRANSWICK PLC COMMON STOCK GBP.1 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB 0.0102 Nov 2012

15,392.000 0.621794 NHEH Local 7.455700 0.00 57.38 1.00 114,699.75
Base 11.990627 0.00 92.28 1.61 184,465.84

033450008 FENNER PLC COMMON STOCK GBP.2511 Oct 2012 DIRECT ACCESS PARTNERS, LLC GBP/GBB 0.0116 Oct 2012

59,679.000 0.623733 NHEG Local 3.712700 0.00 354.51 1.00 221,214.71
Base 5.952387 0.00 568.37 1.60 354,662.51

12 Oct 2012 DIRECT ACCESS PARTNERS, LLC GBP/GBB 0.0117 Oct 2012

37,842.000 0.622123 NHEG Local 3.598100 0.00 217.85 1.00 135,940.45
Base 5.783583 0.00 350.17 1.61 218,510.57

15 Oct 2012 DIRECT ACCESS PARTNERS, LLC GBP/GBB 0.0118 Oct 2012

13,879.000 0.622355 NHEG Local 3.574000 0.00 79.37 1.00 49,523.18
Base 5.742703 0.00 127.53 1.61 79,573.84

033450008 Total

111,400.000 Local 0.00 651.73 3.00 406,678.34
Base 0.00 1,046.07 4.82 652,746.92

040520009 HALMA PLC COMMON STOCK GBP.1 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB02 Nov 2012

13,536.000 0.621794 NHEH Local 4.145300 0.00 28.05 1.00 56,081.73
Base 6.666677 0.00 45.11 1.61 90,193.42

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB05 Nov 2012

16,866.000 0.620713 NHEH Local 4.135400 0.00 34.87 1.00 69,711.79
Base 6.662338 0.00 56.18 1.61 112,309.22

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB06 Nov 2012

8,393.000 0.619559 NHEH Local 4.144200 0.00 17.39 1.00 34,763.88
Base 6.688951 0.00 28.07 1.61 56,110.69
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02 Nov 2012 J.P. MORGAN CLEARING CORP. GBP/GBB07 Nov 2012

3,206.000 0.623461 NHEH Local 4.197502 0.00 6.73 1.00 13,449.46
Base 6.732582 0.00 10.79 1.60 21,572.26

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB07 Nov 2012

3,662.000 0.623461 NHEH Local 4.188600 0.00 7.67 1.00 15,329.98
Base 6.718303 0.00 12.30 1.60 24,588.51

040520009 Total

45,663.000 Local 0.00 94.71 5.00 189,336.84
Base 0.00 152.45 8.03 304,774.10

044408904 AERO INVENTORY PLC ORD GBP0.0125 04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH GBP/GBB04 Dec 2012

102,500.000 0.620867 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

045644903 INTERMEDIATE CAPITAL GROUP COMMON STOCK GBP.2 09 Nov 2012 G TRADE SERVICES LTD GBP/GBB 0.0114 Nov 2012

7,100.000 0.628457 NHEG Local 3.035600 0.00 34.48 0.00 21,518.28
Base 4.830243 0.00 54.86 0.00 34,239.86

12 Nov 2012 G TRADE SERVICES LTD GBP/GBB 0.0115 Nov 2012

7,300.000 0.630140 NHEG Local 3.042500 0.00 35.54 0.00 22,174.71
Base 4.828292 0.00 56.40 0.00 35,190.13

12 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0115 Nov 2012

1,800.000 0.630140 NHEG Local 3.041500 0.00 8.76 0.00 5,465.94
Base 4.826705 0.00 13.90 0.00 8,674.17

13 Nov 2012 G TRADE SERVICES LTD GBP/GBB 0.0116 Nov 2012

5,600.000 0.629545 NHEG Local 2.993900 0.00 26.83 0.00 16,739.01
Base 4.755657 0.00 42.62 0.00 26,589.06

14 Nov 2012 G TRADE SERVICES LTD GBP/GBB 0.0116 Nov 2012

66,800.000 0.631014 NHEG Local 2.992300 0.00 319.82 0.00 199,565.82
Base 4.742050 0.00 506.84 0.00 316,262.11

15 Nov 2012 G TRADE SERVICES LTD GBP/GBB 0.0119 Nov 2012
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300.000 0.630418 NHEG Local 2.943500 0.00 1.41 0.00 881.64
Base 4.669124 0.00 2.24 0.00 1,398.50

16 Nov 2012 G TRADE SERVICES LTD GBP/GBB 0.0121 Nov 2012

200.000 0.630298 NHEG Local 2.925700 0.00 0.94 0.00 584.20
Base 4.641773 0.00 1.49 0.00 926.86

19 Nov 2012 G TRADE SERVICES LTD GBP/GBB 0.0122 Nov 2012

700.000 0.628634 NHEG Local 2.914700 0.00 3.26 0.00 2,037.03
Base 4.636561 0.00 5.19 0.00 3,240.41

20 Nov 2012 G TRADE SERVICES LTD GBP/GBB 0.0123 Nov 2012

2,600.000 0.627904 NHEG Local 2.928700 0.00 12.18 0.00 7,602.44
Base 4.664248 0.00 19.40 0.00 12,107.65

26 Nov 2012 G TRADE SERVICES LTD GBP/GBB 0.0129 Nov 2012

200.000 0.624454 NHEG Local 2.931200 0.00 0.94 0.00 585.30
Base 4.694021 0.00 1.51 0.00 937.30

27 Nov 2012 G TRADE SERVICES LTD GBP/GBB 0.0130 Nov 2012

200.000 0.623908 NHEG Local 2.940100 0.00 0.94 0.00 587.08
Base 4.712393 0.00 1.51 0.00 940.97

045644903 Total

92,800.000 Local 0.00 445.10 0.00 277,741.45
Base 0.00 705.96 0.00 440,507.02

046581005 F+C ASSET MANAGEMENT PLC COMMON STOCK GBP. 19 Oct 2012 NOMURA INTERNATIONAL PLC GBP/GBB24 Oct 2012

4,402.000 0.624883 NHHV Local 0.960609 0.00 2.11 0.00 4,226.49
Base 1.537262 0.00 3.38 0.00 6,763.65

22 Oct 2012 NOMURA INTERNATIONAL PLC GBP/GBB25 Oct 2012

17,084.000 0.623947 NHHV Local 0.951338 0.00 8.13 1.00 16,243.53
Base 1.524710 0.00 13.03 1.60 26,033.51

23 Oct 2012 NOMURA INTERNATIONAL PLC GBP/GBB26 Oct 2012

7,878.000 0.627707 NHHV Local 0.946108 0.00 3.73 0.00 7,449.71
Base 1.507245 0.00 5.94 0.00 11,868.13
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25 Oct 2012 NOMURA INTERNATIONAL PLC GBP/GBB30 Oct 2012

32,164.000 0.620386 NHHV Local 0.988303 0.00 15.89 1.00 31,770.89
Base 1.593045 0.00 25.61 1.61 51,211.49

30 Oct 2012 NOMURA INTERNATIONAL PLC GBP/GBB02 Nov 2012

11,317.000 0.621794 NHHV Local 0.951710 0.00 5.39 1.00 10,764.11
Base 1.530587 0.00 8.67 1.61 17,311.38

31 Oct 2012 CABRERA CAPITAL MARKETS LLC GBP/GBB05 Nov 2012

50,000.000 0.620713 NHHV Local 0.981800 0.00 29.45 1.00 49,059.55
Base 1.581729 0.00 47.45 1.61 79,037.41

01 Nov 2012 CABRERA CAPITAL MARKETS LLC GBP/GBB06 Nov 2012

62,855.000 0.619559 NHHV Local 1.002827 0.00 37.82 1.00 62,993.87
Base 1.618614 0.00 61.04 1.61 101,675.34

046581005 Total

185,700.000 Local 0.00 102.52 5.00 182,508.15
Base 0.00 165.12 8.04 293,900.91

054052907 HSBC HOLDINGS PLC COMMON STOCK USD.5 07 Dec 2012 GOLDMAN SACHS INTERNATIONAL GBP/GBB12 Dec 2012

432.000 0.623811 NHIL Local 6.410000 0.00 0.97 0.00 2,768.15
Base 10.275548 0.00 1.55 0.00 4,437.48

057900003 MENZIES (JOHN) PLC COMMON STOCK GBP.2509 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0214 Nov 2012

16,968.000 0.628457 NHEG Local 6.012300 0.00 163.23 1.00 101,852.48
Base 9.566764 0.00 259.73 1.59 162,067.54

12 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0115 Nov 2012

22,329.000 0.630219 NHEG Local 5.887100 0.00 210.32 1.00 131,241.74
Base 9.341356 0.00 333.73 1.59 208,247.83

13 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0216 Nov 2012

9,635.000 0.629545 NHEG Local 5.903900 0.00 91.01 1.00 56,792.07
Base 9.378043 0.00 144.56 1.59 90,211.30

14 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0119 Nov 2012
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17,700.000 0.631014 NHEG Local 5.800000 0.00 164.26 1.00 102,494.74
Base 9.191555 0.00 260.31 1.58 162,428.63

15 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0120 Nov 2012

19,671.000 0.630020 NHEG Local 5.803800 0.00 182.67 1.00 113,982.88
Base 9.212089 0.00 289.94 1.59 180,919.46

16 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB 0.0121 Nov 2012

7,797.000 0.631094 NHEG Local 5.760500 0.00 71.86 1.00 44,841.76
Base 9.127800 0.00 113.87 1.58 71,054.01

057900003 Total

94,100.000 Local 0.00 883.35 6.00 551,205.67
Base 0.00 1,402.14 9.52 874,928.77

079582003 SENIOR PLC COMMON STOCK GBP.1 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB02 Nov 2012

40,025.000 0.621794 NHEH Local 1.926800 0.00 38.56 1.00 77,080.61
Base 3.098775 0.00 62.01 1.61 123,964.87

079582003 SENIOR PLC COMMON STOCK GBP.1 09 Nov 2012 GOLDMAN SACHS + CO GBP/GBB 0.0114 Nov 2012

32,793.000 0.628457 NHEG Local 1.989600 0.00 104.39 1.00 65,139.56
Base 3.165849 0.00 166.11 1.59 103,649.99

12 Nov 2012 GOLDMAN SACHS + CO GBP/GBB14 Nov 2012

77,200.000 0.630219 NHEG Local 1.950200 0.00 240.89 1.00 150,313.55
Base 3.094480 0.00 382.23 1.59 238,510.03

13 Nov 2012 GOLDMAN SACHS + CO GBP/GBB15 Nov 2012

18,300.000 0.629287 NHEG Local 1.924700 0.00 56.36 1.00 35,164.65
Base 3.058541 0.00 89.56 1.59 55,880.15

14 Nov 2012 GOLDMAN SACHS + CO GBP/GBB16 Nov 2012

1,400.000 0.631014 NHEG Local 1.923000 0.00 4.31 0.00 2,687.89
Base 3.047476 0.00 6.83 0.00 4,259.64

15 Nov 2012 GOLDMAN SACHS + CO GBP/GBB20 Nov 2012

5,189.000 0.630020 NHEG Local 1.890499 0.00 15.70 0.00 9,794.10
Base 3.000697 0.00 24.92 0.00 15,545.70
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16 Nov 2012 GOLDMAN SACHS + CO GBP/GBB21 Nov 2012

8,100.000 0.631094 NHEG Local 1.865800 0.00 24.18 1.00 15,087.80
Base 2.956453 0.00 38.31 1.58 23,907.37

19 Nov 2012 GOLDMAN SACHS + CO GBP/GBB22 Nov 2012

5,500.000 0.628634 NHEG Local 1.871000 0.00 16.46 1.00 10,273.04
Base 2.976295 0.00 26.18 1.59 16,341.85

20 Nov 2012 GOLDMAN SACHS + CO GBP/GBB23 Nov 2012

7,234.000 0.628358 NHEG Local 1.875999 0.00 21.71 1.00 13,548.27
Base 2.985558 0.00 34.55 1.59 21,561.39

21 Nov 2012 GOLDMAN SACHS + CO GBP/GBB26 Nov 2012

5,977.000 0.627569 NHEG Local 1.872500 0.00 17.91 1.00 11,173.02
Base 2.983736 0.00 28.54 1.59 17,803.65

26 Nov 2012 GOLDMAN SACHS + CO GBP/GBB29 Nov 2012

5,900.000 0.624454 NHEG Local 1.919400 0.00 18.12 1.00 11,305.34
Base 3.073725 0.00 29.02 1.60 18,104.36

27 Nov 2012 GOLDMAN SACHS + CO GBP/GBB30 Nov 2012

7,800.000 0.623947 NHEG Local 1.917900 0.00 23.94 1.00 14,934.68
Base 3.073819 0.00 38.37 1.60 23,935.82

28 Nov 2012 GOLDMAN SACHS + CO GBP/GBB03 Dec 2012

25,900.000 0.625645 NHEG Local 1.925200 0.00 79.78 1.00 49,781.90
Base 3.077144 0.00 127.52 1.60 79,568.92

29 Nov 2012 GOLDMAN SACHS + CO GBP/GBB04 Dec 2012

17,100.000 0.623967 NHEG Local 1.947100 0.00 53.27 1.00 33,241.14
Base 3.120518 0.00 85.37 1.60 53,273.88

29 Nov 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB04 Dec 2012

12,020.000 0.623967 NHEG Local 1.941900 0.00 37.35 1.00 23,303.29
Base 3.112184 0.00 59.86 1.60 37,346.99

30 Nov 2012 GOLDMAN SACHS + CO GBP/GBB05 Dec 2012

68,600.000 0.624025 NHEG Local 1.948600 0.00 213.88 1.00 133,459.08
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Base 3.122631 0.00 342.74 1.60 213,868.16

03 Dec 2012 GOLDMAN SACHS + CO GBP/GBB 0.0106 Dec 2012

7,587.000 0.621002 NHEG Local 1.980000 0.00 24.04 1.00 14,997.22
Base 3.188396 0.00 38.71 1.61 24,150.03

079582003 Total

346,625.000 Local 0.00 990.85 15.00 671,285.14
Base 0.00 1,580.83 23.94 1,071,672.80

088470000 TESCO PLC COMMON STOCK GBP.0501 Oct 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB 0.0104 Oct 2012

543,075.000 0.619502 NHHP Local 3.331400 0.00 2,171.04 1.00 1,807,028.02
Base 5.377545 0.00 3,504.49 1.61 2,916,904.26

01 Oct 2012 JP MORGANSECURITIES PLC GBP/GBB 0.0104 Oct 2012

110,400.000 0.619502 NHHP Local 3.334800 0.00 441.79 1.00 367,719.13
Base 5.383033 0.00 713.14 1.61 593,572.14

02 Oct 2012 MORGAN STANLEY CO INCORPORATED GBP/GBB 0.0105 Oct 2012

469,899.000 0.617932 NHHP Local 3.372600 0.00 1,901.74 1.00 1,582,878.63
Base 5.457882 0.00 3,077.59 1.62 2,561,574.14

088470000 Total

1,123,374.000 Local 0.00 4,514.57 3.00 3,757,625.78
Base 0.00 7,295.22 4.84 6,072,050.54

092528900 GLAXOSMITHKLINE PLC COMMON STOCK GBP.2508 Oct 2012 SANFORD C. BERNSTEIN LTD GBP/GBB 0.0311 Oct 2012

168,706.000 0.623772 NHHP Local 14.519900 0.00 2,939.51 1.00 2,446,653.74
Base 23.277576 0.00 4,712.48 1.60 3,922,352.62

988SXA908 LONMIN PLC RTS EXP 10DEC12 05 Dec 2012 RIGHTS SOLD GBP/GBB06 Dec 2012

9,221.000 0.621079 NHHJ Local 1.093197 0.00 0.00 0.00 10,080.37
Base 1.760158 0.00 0.00 0.00 16,230.43

B0744B906 BUNZL PLC COMMON STOCK GBP. 10 Oct 2012 GOLDMAN SACHS + CO GBP/GBB 0.0215 Oct 2012

313,521.000 0.624766 NHHP Local 10.850000 0.00 4,082.04 0.10 3,397,620.71
Base 17.366502 0.00 6,533.71 0.16 5,438,229.21
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B1CRLC906 MONDI PLC COMMON STOCK EUR.2 17 Oct 2012 NOMURA INTERNATIONAL PLC GBP/GBB 0.0122 Oct 2012

56,963.000 0.618640 NHHV Local 6.692819 0.00 190.62 1.00 381,051.43
Base 10.818600 0.00 308.13 1.62 615,950.20

18 Oct 2012 NOMURA INTERNATIONAL PLC GBP/GBB 0.0123 Oct 2012

37,326.000 0.619579 NHHV Local 6.676856 0.00 124.61 1.00 249,094.72
Base 10.776440 0.00 201.12 1.61 402,038.67

19 Oct 2012 NOMURA INTERNATIONAL PLC GBP/GBB 0.0124 Oct 2012

18,111.000 0.624883 NHHV Local 6.696807 0.00 60.64 1.00 121,224.23
Base 10.716897 0.00 97.04 1.60 193,995.08

B1CRLC906 Total

112,400.000 Local 0.00 375.87 3.00 751,370.38
Base 0.00 606.29 4.83 1,211,983.95

B1JQDM908 MARSTON S PLC COMMON STOCK GBP. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB02 Nov 2012

20,202.000 0.621794 NHEH Local 1.239900 0.00 12.53 1.00 25,034.93
Base 1.994069 0.00 20.15 1.61 40,262.42

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB05 Nov 2012

15,244.000 0.620713 NHEH Local 1.231600 0.00 9.39 1.00 18,764.12
Base 1.984170 0.00 15.13 1.61 30,229.95

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB06 Nov 2012

27,746.000 0.619559 NHEH Local 1.259000 0.00 17.46 1.00 34,913.75
Base 2.032091 0.00 28.18 1.61 56,352.58

B1JQDM908 Total

63,192.000 Local 0.00 39.38 3.00 78,712.80
Base 0.00 63.46 4.83 126,844.95

B1L8B6902 ENTERPRISE INNS PLC COMMON STOCK GBP. 09 Nov 2012 G TRADE SERVICES LTD GBP/GBB14 Nov 2012

1,300.000 0.628457 NHEG Local 0.706900 0.00 1.47 0.00 917.50
Base 1.124818 0.00 2.34 0.00 1,459.92

12 Nov 2012 G TRADE SERVICES LTD GBP/GBB15 Nov 2012
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18,100.000 0.630140 NHEG Local 0.700700 0.00 20.29 0.00 12,662.38
Base 1.111975 0.00 32.20 0.00 20,094.55

13 Nov 2012 G TRADE SERVICES LTD GBP/GBB15 Nov 2012

1,500.000 0.629287 NHEG Local 0.688600 0.00 1.65 0.00 1,031.25
Base 1.094254 0.00 2.62 0.00 1,638.76

14 Nov 2012 G TRADE SERVICES LTD GBP/GBB16 Nov 2012

21,700.000 0.631014 NHEG Local 0.679900 0.00 23.61 0.00 14,730.22
Base 1.077472 0.00 37.42 0.00 23,343.73

15 Nov 2012 G TRADE SERVICES LTD GBP/GBB19 Nov 2012

15,600.000 0.630418 NHEG Local 0.671300 0.00 16.76 0.00 10,455.52
Base 1.064849 0.00 26.59 0.00 16,585.06

16 Nov 2012 G TRADE SERVICES LTD GBP/GBB21 Nov 2012

34,400.000 0.630298 NHEG Local 0.664300 0.00 36.56 0.00 22,815.36
Base 1.053946 0.00 58.00 0.00 36,197.74

19 Nov 2012 G TRADE SERVICES LTD GBP/GBB22 Nov 2012

56,800.000 0.628634 NHEG Local 0.667300 0.00 60.64 0.00 37,842.00
Base 1.061508 0.00 96.46 0.00 60,197.19

20 Nov 2012 G TRADE SERVICES LTD GBP/GBB23 Nov 2012

141,700.000 0.627904 NHEG Local 0.670300 0.00 151.97 0.00 94,829.54
Base 1.067520 0.00 242.03 0.00 151,025.54

21 Nov 2012 G TRADE SERVICES LTD GBP/GBB26 Nov 2012

100,600.000 0.627569 NHEG Local 0.739200 0.00 118.98 1.00 74,243.54
Base 1.177878 0.00 189.59 1.59 118,303.39

26 Nov 2012 G TRADE SERVICES LTD GBP/GBB29 Nov 2012

46,500.000 0.624454 NHEG Local 0.775800 0.00 57.72 1.00 36,015.98
Base 1.242365 0.00 92.43 1.60 57,675.95

27 Nov 2012 G TRADE SERVICES LTD GBP/GBB30 Nov 2012

1,300.000 0.623908 NHEG Local 0.793500 0.00 1.65 0.00 1,029.90
Base 1.271822 0.00 2.64 0.00 1,650.72
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B1L8B6902 Total

439,500.000 Local 0.00 491.30 2.00 306,573.19
Base 0.00 782.32 3.19 488,172.55

B1QH8P909 SPORTS DIRECT INTERNATIONAL COMMON STOCK GBP.1 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB02 Nov 2012

11,137.000 0.621794 NHEH Local 3.976200 0.00 22.14 1.00 44,259.80
Base 6.394722 0.00 35.61 1.61 71,180.81

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB05 Nov 2012

3,101.000 0.620713 NHEH Local 4.005002 0.00 6.21 1.00 12,412.30
Base 6.452261 0.00 10.00 1.61 19,996.84

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB06 Nov 2012

3,869.000 0.619559 NHEH Local 4.062200 0.00 7.86 1.00 15,707.79
Base 6.556599 0.00 12.69 1.61 25,353.18

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB07 Nov 2012

8,877.000 0.623461 NHEH Local 4.061800 0.00 18.03 1.00 36,037.57
Base 6.514922 0.00 28.92 1.60 57,802.44

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBB08 Nov 2012

5,410.000 0.625958 NHEH Local 4.011900 0.00 10.85 1.00 21,692.53
Base 6.409216 0.00 17.33 1.60 34,654.93

06 Nov 2012 EXECUTIONLIMITED GBP/GBB09 Nov 2012

12,261.000 0.625626 NHEH Local 4.007700 0.00 17.20 1.00 49,120.21
Base 6.405904 0.00 27.49 1.60 78,513.70

B1QH8P909 Total

44,655.000 Local 0.00 82.29 6.00 179,230.20
Base 0.00 132.04 9.63 287,501.90

B1WQCS901 INTERCONTINENTAL HOTELS GROU COMMON STOCK GBP. 09 Oct 2012 REVERSE SPLIT NON CASH GBP/GBB09 Oct 2012

18,167.000 0.605333 NHHJ Local 9.879963 0.00 0.00 0.00 179,489.30
Base 16.321534 0.00 0.00 0.00 296,513.33

B28KQ1903 MAN GROUP PLC COMMON STOCK USD. 26 Oct 2012 NOMURA INTERNATIONAL PLC GBP/GBB31 Oct 2012
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358,929.000 0.621272 NHHV Local 0.822262 0.00 147.57 1.00 294,985.11
Base 1.323514 0.00 237.53 1.61 474,808.31

30 Oct 2012 NOMURA INTERNATIONAL PLC GBP/GBB02 Nov 2012

225,671.000 0.621794 NHHV Local 0.813917 0.00 91.84 1.00 183,584.62
Base 1.308982 0.00 147.70 1.61 295,249.91

B28KQ1903 MAN GROUP PLC COMMON STOCK USD. 06 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBB06 Nov 2012

78,869.000 0.585312 NHHJ Local 3.043689 0.00 0.00 0.00 240,052.73
Base 5.200115 0.00 0.00 0.00 410,127.93

06 Nov 2012 EXCHANGE OFFER (NON CASH) GBP/GBB

78,869.000 0.585312 NHHJ Local 3.043689 0.00 0.00 0.00 240,052.73
Base 5.200115 0.00 0.00 0.00 410,127.93

06 Nov 2012 EXCHANGE OFFER (NON CASH) GBP/GBBCANCEL

-78,869.000 0.585312 NHHJ Local 3.043689 0.00 0.00 0.00 -240,052.73
Base 5.200115 0.00 0.00 0.00 -410,127.93

B28KQ1903 Total

663,469.000 Local 0.00 239.41 2.00 718,622.46
Base 0.00 385.23 3.22 1,180,186.15

B28ZGP908 KENTZ CORP LTD COMMON STOCK 11 Oct 2012 DIRECT ACCESS PARTNERS, LLC GBP/GBB 0.0116 Oct 2012

34,485.000 0.623733 NHEG Local 4.118100 0.00 227.22 1.00 141,784.46
Base 6.602344 0.00 364.29 1.60 227,315.95

12 Oct 2012 DIRECT ACCESS PARTNERS, LLC GBP/GBB 0.0117 Oct 2012

65,515.000 0.622123 NHEG Local 4.103800 0.00 430.18 1.00 268,429.28
Base 6.596445 0.00 691.47 1.61 431,473.00

B28ZGP908 Total

100,000.000 Local 0.00 657.40 2.00 410,213.74
Base 0.00 1,055.76 3.21 658,788.95

B29H42901 LUPUS CAPITAL PLC COMMON STOCK GBP.0508 Oct 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB11 Oct 2012

116.000 0.623772 NHHV Local 1.635000 0.00 0.08 0.00 189.58
Base 2.621150 0.00 0.13 0.00 303.93
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09 Oct 2012 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB12 Oct 2012

2,358.000 0.625528 NHHV Local 1.620000 0.00 1.53 0.00 3,818.43
Base 2.589812 0.00 2.45 0.00 6,104.33

11 Oct 2012 J.P. MORGAN CLEARING CORP. GBP/GBB16 Oct 2012

98,826.000 0.623733 NHHV Local 1.605000 0.00 111.03 1.00 158,503.70
Base 2.573216 0.00 178.01 1.60 254,121.07

B29H42901 Total

101,300.000 Local 0.00 112.64 1.00 162,511.71
Base 0.00 180.59 1.60 260,529.33

B3WK54901 COOKSON GROUP PLC COMMON STOCK GBP1. 17 Dec 2012 EXCHANGE OFFER (NON CASH) GBP/GBB17 Dec 2012

320,000.000 0.625869 NHHV Local 5.276837 0.00 0.00 0.00 1,688,588.11
Base 8.431211 0.00 0.00 0.00 2,697,987.82

B3YWCQ906 WOLSELEY PLC COMMON STOCK GBP.1 10 Dec 2012 REVERSE SPLIT NON CASH GBP/GBB10 Dec 2012

25,433.000 0.584975 NHHJ Local 18.059423 0.00 0.00 0.00 459,305.33
Base 30.872135 0.00 0.00 0.00 785,171.05

B464F9902 MELROSE PLC COMMON STOCK GBP. 27 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBB

38,928.000 0.635768 NHEH Local 1.994154 0.00 0.00 0.00 77,628.43
Base 3.136607 0.00 0.00 0.00 122,101.83

27 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBBCANCEL

-38,928.000 0.635768 NHEH Local 1.994154 0.00 0.00 0.00 -77,628.43
Base 3.136607 0.00 0.00 0.00 -122,101.83

B464F9902 MELROSE PLC COMMON STOCK GBP. 27 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBB

10,000.000 0.628713 NHHJ Local 2.331352 0.00 0.00 0.00 23,313.52
Base 3.708134 0.00 0.00 0.00 37,081.34

27 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBBCANCEL

-10,000.000 0.628713 NHHJ Local 2.331352 0.00 0.00 0.00 -23,313.52
Base 3.708134 0.00 0.00 0.00 -37,081.34

B464F9902 MELROSE PLC COMMON STOCK GBP. 27 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBB27 Nov 2012
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38,928.000 0.635768 NHEH Local 1.994154 0.00 0.00 0.00 77,628.43
Base 3.136607 0.00 0.00 0.00 122,101.83

B464F9902 MELROSE PLC COMMON STOCK GBP. 27 Nov 2012 MANDATORYEXCHANGE NON CASH GBP/GBB27 Nov 2012

10,000.000 0.628713 NHHJ Local 2.331352 0.00 0.00 0.00 23,313.52
Base 3.708134 0.00 0.00 0.00 37,081.34

B464F9902 Total

48,928.000 Local 0.00 0.00 0.00 100,941.95
Base 0.00 0.00 0.00 159,183.17

B77860904 MICRO FOCUS INTERNATIONAL COMMON STOCK GBP. 26 Oct 2012 REVERSE SPLIT NON CASH GBP/GBB26 Oct 2012

75,100.000 0.651296 NHEG Local 4.316247 0.00 0.00 0.00 324,150.20
Base 6.627166 0.00 0.00 0.00 497,700.28

B77860904 MICRO FOCUS INTERNATIONAL COMMON STOCK GBP. 26 Oct 2012 REVERSE SPLIT NON CASH GBP/GBB26 Oct 2012

73,892.000 0.612573 NHEH Local 3.290460 0.00 0.00 0.00 243,138.69
Base 5.371544 0.00 0.00 0.00 396,914.14

B77860904 MICRO FOCUS INTERNATIONAL COMMON STOCK GBP. 26 Oct 2012 REVERSE SPLIT NON CASH GBP/GBB26 Oct 2012

212,520.000 0.634691 NHHV Local 4.583094 0.00 0.00 0.00 973,999.32
Base 7.220980 0.00 0.00 0.00 1,534,602.95

B77860904 Total

361,512.000 Local 0.00 0.00 0.00 1,541,288.21
Base 0.00 0.00 0.00 2,429,217.37

B8DDR8904 MCBRIDE PREFERRED STOCK 12 Nov 2012 REDEMPTION GBP/GBB23 Nov 2012

12,114,000.000 0.628555 NHHV Local 0.001000 0.00 0.00 0.00 12,114.00
Base 0.001591 0.00 0.00 0.00 19,272.79

B8K8LZ903 ROLLS ROYCE HLDGS C SHS ENTITLEMENT JA 03 Dec 2012 EXCHANGE OFFER GBP/GBBOPEN

7,168,320.000 0.621002 NHHJ Local 0.001000 0.00 0.00 0.00 7,168.32
Base 0.001610 0.00 0.00 0.00 11,543.15

B8K8LZ903 ROLLS ROYCE HLDGS C SHS ENTITLEMENT JA 03 Dec 2012 EXCHANGE OFFER GBP/GBB

47,412,828.000 0.621002 NHHP Local 0.001000 0.00 0.00 0.00 47,412.83
Base 0.001610 0.00 0.00 0.00 76,348.93
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03 Dec 2012 EXCHANGE OFFER GBP/GBBCANCEL

-47,412,828.000 0.621002 NHHP Local 0.001000 0.00 0.00 0.00 -47,412.83
Base 0.001610 0.00 0.00 0.00 -76,348.93

B8K8LZ903 Total

7,168,320.000 Local 0.00 0.00 0.00 7,168.32
Base 0.00 0.00 0.00 11,543.15

POUND STERLING  Total

24,190,310.000 0.00

0.00

16,761.02

26,893.50

58.10

93.07

18,604,333.79

29,889,193.10

Local

Base

SINGAPORE DOLLAR

621676907 CWT LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL SGD/SG319 Dec 2012

40,000.000 1.219550 NHEH Local 1.240000 0.00 49.60 19.84 49,530.56
Base 1.016768 0.00 40.67 16.27 40,613.80

17 Dec 2012 CLSA SINGAPORE PTE LTD. SGD/SG320 Dec 2012

16,000.000 1.219600 NHEH Local 1.230000 0.00 19.68 7.87 19,652.45
Base 1.008527 0.00 16.14 6.45 16,113.85

18 Dec 2012 CLSA SINGAPORE PTE LTD. SGD/SG321 Dec 2012

34,000.000 1.217500 NHEH Local 1.236400 0.00 42.04 16.82 41,978.74
Base 1.015524 0.00 34.53 13.82 34,479.46

19 Dec 2012 CLSA SINGAPORE PTE LTD. SGD/SG324 Dec 2012

35,000.000 1.218300 NHEH Local 1.231600 0.00 43.11 17.24 43,045.65
Base 1.010917 0.00 35.39 14.15 35,332.55

20 Dec 2012 JPMORGAN SECURITIES(ASIA PACIFIC)LT SGD/SG326 Dec 2012

55,000.000 1.218700 NHEH Local 1.222400 0.00 67.23 26.89 67,137.88
Base 1.003036 0.00 55.17 22.06 55,089.75

621676907 Total

180,000.000 Local 0.00 221.66 88.66 221,345.28
Base 0.00 181.90 72.75 181,629.41
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624226007 JARDINE CYCLE + CARRIAGE LTD COMMON STOCK NPV 02 Nov 2012 LOOP CAPITAL MARKETS LLC SGD/SG3 0.0407 Nov 2012

7,000.000 1.223100 NHHJ Local 48.288600 0.00 338.02 135.21 337,546.97
Base 39.480500 0.00 276.36 110.55 275,976.59

06 Nov 2012 CLSA SINGAPORE PTE LTD. SGD/SG3 0.0209 Nov 2012

77.000 1.223800 NHHJ Local 47.720000 0.00 1.84 1.47 3,671.13
Base 38.993300 0.00 1.50 1.20 2,999.78

624226007 Total

7,077.000 Local 0.00 339.86 136.68 341,218.10
Base 0.00 277.86 111.75 278,976.37

683866909 SUPER GROUP LTD COMMON STOCK NPV 14 Dec 2012 MERRILL LYNCH INTERNATIONAL SGD/SG319 Dec 2012

149,000.000 1.219550 NHEH Local 3.025200 0.00 450.75 180.30 450,123.75
Base 2.480587 0.00 369.60 147.84 369,090.03

ACI00LNQ6 MAPLETREE COMMERCIAL TRUST REIT NPV 14 Dec 2012 BARCLAYS CAPITAL SGD/SG319 Dec 2012

40,000.000 1.219550 NHEH Local 1.187500 0.00 47.50 18.99 47,433.51
Base 0.973720 0.00 38.95 15.57 38,894.27

14 Dec 2012 MERRILL LYNCH INTERNATIONAL SGD/SG319 Dec 2012

110,000.000 1.219550 NHEH Local 1.186600 0.00 130.53 52.21 130,343.26
Base 0.972982 0.00 107.03 42.81 106,878.16

17 Dec 2012 CLSA SINGAPORE PTE LTD. SGD/SG320 Dec 2012

90,000.000 1.219600 NHEH Local 1.190000 0.00 107.10 42.84 106,950.06
Base 0.975730 0.00 87.82 35.13 87,692.74

18 Dec 2012 CLSA SINGAPORE PTE LTD. SGD/SG321 Dec 2012

53,000.000 1.217500 NHEH Local 1.194000 0.00 63.28 25.31 63,193.41
Base 0.980698 0.00 51.98 20.79 51,904.24

ACI00LNQ6 Total

293,000.000 Local 0.00 348.41 139.35 347,920.24
Base 0.00 285.78 114.30 285,369.41

B1FMSL907 BUKIT SEMBAWANG ESTATES LTD COMMON STOCK NPV 11 Oct 2012 UBS SECURITIES ASIA LTD SGD/SG3 0.0116 Oct 2012
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26,000.000 1.227500 NHEG Local 5.332700 0.00 221.84 55.46 138,372.90
Base 4.344358 0.00 180.73 45.18 112,727.41

12 Oct 2012 UBS SECURITIES ASIA LTD SGD/SG3 0.0117 Oct 2012

106,800.000 1.222400 NHEG Local 5.348500 0.00 913.95 228.49 570,077.36
Base 4.375409 0.00 747.67 186.92 466,359.10

B1FMSL907 Total

132,800.000 Local 0.00 1,135.79 283.95 708,450.26
Base 0.00 928.40 232.10 579,086.51

SINGAPORE DOLLAR  Total

761,877.000 0.00

0.00

2,496.47

2,043.54

828.94

678.74

2,069,057.63

1,694,151.73

Local

Base

SOUTH AFRICAN RAND

B1XHRP900 PRETORIA PORTLAND CEMENT CO COMMON STOCK ZAR.1 08 Oct 2012 CUSIP CHANGE NON CASH ZAR/ZA315 Oct 2012

21,489.000 7.295129 NHHJ Local 29.562321 0.00 0.00 0.00 635,264.72
Base 4.052337 0.00 0.00 0.00 87,080.67

B1XHRP900 PRETORIA PORTLAND CEMENT CO COMMON STOCK ZAR.1 08 Oct 2012 CUSIP CHANGE NON CASH ZAR/ZA315 Oct 2012

50,201.000 8.387009 NHIL Local 26.429640 0.00 0.00 0.00 1,326,794.40
Base 3.151259 0.00 0.00 0.00 158,196.38

B1XHRP900 Total

71,690.000 Local 0.00 0.00 0.00 1,962,059.12
Base 0.00 0.00 0.00 245,277.05

SOUTH AFRICAN RAND  Total

71,690.000 0.00

0.00

0.00

0.00

0.00

0.00

1,962,059.12

245,277.05

Local

Base

SOUTH KOREAN WON

609823901 BINGGRAE CO LTD COMMON STOCK 08 Oct 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0510 Oct 2012

158.000 1,112.000000 NHHV Local 104,294.367089 0.00 8,240.00 49,436.00 16,420,834.00
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Base 93.789898 0.00 7.41 44.46 14,766.94

09 Oct 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0511 Oct 2012

210.000 1,110.850000 NHHV Local 103,164.928571 0.00 10,830.00 64,994.00 21,588,811.00
Base 92.870260 0.00 9.75 58.51 19,434.50

10 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0512 Oct 2012

148.000 1,114.650000 NHHV Local 100,500.000000 0.00 7,436.00 44,616.00 14,821,948.00
Base 90.162831 0.00 6.67 40.03 13,297.40

11 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0415 Oct 2012

500.000 1,114.300000 NHHV Local 99,578.778000 0.00 24,895.00 149,334.00 49,615,160.00
Base 89.364424 0.00 22.34 134.02 44,525.85

12 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0516 Oct 2012

585.000 1,111.250000 NHHV Local 100,496.777778 0.00 29,394.00 176,360.00 58,584,861.00
Base 90.435796 0.00 26.45 158.70 52,719.78

15 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0517 Oct 2012

1,114.000 1,110.525000 NHHV Local 105,374.867145 0.00 58,694.00 352,140.00 116,976,768.00
Base 94.887434 0.00 52.85 317.09 105,334.66

16 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0518 Oct 2012

1,211.000 1,107.250000 NHHV Local 107,303.365813 0.00 64,971.00 389,783.00 129,489,622.00
Base 96.909791 0.00 58.68 352.03 116,947.05

17 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0519 Oct 2012

771.000 1,105.550000 NHHV Local 106,433.372244 0.00 41,030.00 246,161.00 81,772,939.00
Base 96.271876 0.00 37.11 222.66 73,965.84

18 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0522 Oct 2012

602.000 1,104.350000 NHHV Local 106,634.325581 0.00 32,096.00 192,576.00 63,969,192.00
Base 96.558451 0.00 29.06 174.38 57,924.74

19 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0523 Oct 2012

801.000 1,103.375000 NHHV Local 99,700.166042 0.00 39,928.00 239,571.00 79,580,334.00
Base 90.359276 0.00 36.19 217.13 72,124.47
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609823901 Total

6,100.000 Local 0.00 317,514.00 1,904,971.00 632,820,469.00
Base 0.00 286.51 1,719.01 571,041.23

610742900 HANKOOK TIRE WORLDWIDE CO LT COMMON STOCK 30 Aug 2012 REVERSE SPLIT NON CASH KRW/KR3

7,180.000 1,153.737762 NHIL Local 3,609.921727 0.00 0.00 0.00 25,919,238.00
Base 3.128893 0.00 0.00 0.00 22,465.45

30 Aug 2012 REVERSE SPLIT NON CASH KRW/KR3CANCEL

-7,180.000 1,153.737762 NHIL Local 3,609.921727 0.00 0.00 0.00 -25,919,238.00
Base 3.128893 0.00 0.00 0.00 -22,465.45

30 Aug 2012 REVERSE SPLIT NON CASH KRW/KR302 Oct 2012

7,180.000 1,153.737762 NHIL Local 3,609.921727 0.00 0.00 0.00 25,919,238.00
Base 3.128893 0.00 0.00 0.00 22,465.45

08 Oct 2012 J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR3 0.0110 Oct 2012

1,335.000 1,112.000000 NHIL Local 18,600.746067 0.00 18,624.00 74,496.00 24,738,876.00
Base 16.727290 0.00 16.75 66.99 22,247.19

610742900 Total

8,515.000 Local 0.00 18,624.00 74,496.00 50,658,114.00
Base 0.00 16.75 66.99 44,712.64

616667903 KOREA PETROCHEMICAL IND CO COMMON STOCK 08 Oct 2012 CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR3 0.0310 Oct 2012

171.000 1,112.000000 NHHV Local 60,247.707602 0.00 5,150.00 30,908.00 10,266,300.00
Base 54.179593 0.00 4.63 27.79 9,232.28

09 Oct 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0311 Oct 2012

57.000 1,110.850000 NHHV Local 60,509.000000 0.00 1,720.00 10,347.00 3,436,946.00
Base 54.470901 0.00 1.55 9.31 3,093.98

10 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0312 Oct 2012

39.000 1,114.650000 NHHV Local 59,618.564103 0.00 1,162.00 6,972.00 2,316,990.00
Base 53.486354 0.00 1.04 6.25 2,078.67

11 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0315 Oct 2012
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83.000 1,114.300000 NHHV Local 58,609.144578 0.00 2,432.00 14,588.00 4,847,539.00
Base 52.597276 0.00 2.18 13.09 4,350.30

17 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0319 Oct 2012

125.000 1,105.550000 NHHV Local 57,760.104000 0.00 3,610.00 21,652.00 7,194,751.00
Base 52.245583 0.00 3.27 19.58 6,507.85

18 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0322 Oct 2012

61.000 1,104.350000 NHHV Local 58,769.557377 0.00 1,792.00 10,750.00 3,572,401.00
Base 53.216424 0.00 1.62 9.73 3,234.84

19 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0323 Oct 2012

60.000 1,103.375000 NHHV Local 59,521.716667 0.00 1,786.00 10,709.00 3,558,808.00
Base 53.945138 0.00 1.62 9.71 3,225.38

30 Oct 2012 DONGWON SECURITIES KRW/KR3 0.0201 Nov 2012

53.000 1,091.475000 NHHV Local 50,211.886792 0.00 1,331.00 7,975.00 2,651,924.00
Base 46.003698 0.00 1.22 7.31 2,429.67

05 Nov 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0207 Nov 2012

41.000 1,091.175000 NHHV Local 49,914.536585 0.00 1,020.00 6,139.00 2,039,337.00
Base 45.743842 0.00 0.93 5.63 1,868.94

06 Nov 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0208 Nov 2012

90.000 1,090.700000 NHHV Local 51,268.122222 0.00 2,310.00 13,842.00 4,597,979.00
Base 47.004788 0.00 2.12 12.69 4,215.62

08 Nov 2012 DONGWON SECURITIES KRW/KR3 0.0212 Nov 2012

100.000 1,089.500000 NHHV Local 50,246.580000 0.00 2,512.00 15,065.00 5,007,081.00
Base 46.118935 0.00 2.31 13.83 4,595.76

09 Nov 2012 DONGWON SECURITIES KRW/KR3 0.0213 Nov 2012

79.000 1,087.750000 NHHV Local 49,565.974684 0.00 1,958.00 11,743.00 3,902,011.00
Base 45.567432 0.00 1.80 10.80 3,587.23

13 Nov 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0215 Nov 2012

40.000 1,089.940000 NHHV Local 48,122.825000 0.00 960.00 5,775.00 1,918,178.00
Base 44.151811 0.00 0.88 5.30 1,759.89
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14 Nov 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0216 Nov 2012

90.000 1,084.950000 NHHV Local 46,593.344444 0.00 1,677.00 12,580.00 4,179,144.00
Base 42.945154 0.00 1.55 11.60 3,851.92

15 Nov 2012 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.0219 Nov 2012

50.000 1,086.820000 NHHV Local 44,115.600000 0.00 1,100.00 6,617.00 2,198,063.00
Base 40.591450 0.00 1.01 6.09 2,022.47

19 Nov 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0221 Nov 2012

490.000 1,087.050000 NHHV Local 42,105.340816 0.00 8,253.00 61,895.00 20,561,469.00
Base 38.733582 0.00 7.59 56.94 18,914.92

616667903 Total

1,629.000 Local 0.00 38,773.00 247,557.00 82,248,921.00
Base 0.00 35.32 225.65 74,969.72

621980903 CHONG KUN DANG PHARM CORP COMMON STOCK 14 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0418 Dec 2012

5,080.000 1,074.750000 NHEH Local 35,645.842520 0.00 199,189.00 543,243.00 180,338,448.00
Base 33.166636 0.00 185.34 505.46 167,795.72

622191906 HY LOK CORP COMMON STOCK 14 Dec 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.0218 Dec 2012

11,668.000 1,074.750000 NHEH Local 19,186.446178 0.00 246,255.00 671,602.00 222,949,597.00
Base 17.852009 0.00 229.13 624.89 207,443.22

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0220 Dec 2012

7,764.000 1,072.500000 NHEH Local 18,855.907136 0.00 161,037.00 439,192.00 145,797,034.00
Base 17.581265 0.00 150.15 409.50 135,941.29

18 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0121 Dec 2012

4,580.000 1,073.200000 NHEH Local 18,783.329694 0.00 68,822.00 258,083.00 85,700,745.00
Base 17.502171 0.00 64.13 240.48 79,855.33

622191906 Total

24,012.000 Local 0.00 476,114.00 1,368,877.00 454,447,376.00
Base 0.00 443.41 1,274.87 423,239.84

627611908 DONGKUK STEEL MILL CO LTD COMMON STOCK 30 Nov 2012 CREDIT SUISSE FIRST BOSTON (EUROPE) KRW/KR304 Dec 2012
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2,920.000 1,082.850000 NHIL Local 12,660.895205 0.00 7,394.00 110,910.00 36,851,510.00
Base 11.692197 0.00 6.83 102.42 34,031.96

635271901 DAESANG CORPORATION COMMON STOCK 14 Dec 2012 J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR3 0.0318 Dec 2012

7,630.000 1,074.750000 NHEH Local 26,813.811664 0.00 225,048.00 613,768.00 203,750,567.00
Base 24.948883 0.00 209.40 571.08 189,579.50

640778908 HANJIN TRANSPORTATION CO COMMON STOCK 14 Dec 2012 J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR3 0.0218 Dec 2012

5,650.000 1,074.750000 NHEH Local 19,956.744071 0.00 124,031.00 338,267.00 112,293,306.00
Base 18.568731 0.00 115.40 314.74 104,483.19

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0220 Dec 2012

14,660.000 1,072.500000 NHEH Local 19,821.074420 0.00 319,635.00 871,731.00 289,385,585.00
Base 18.481188 0.00 298.03 812.80 269,823.39

18 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0121 Dec 2012

2,850.000 1,073.200000 NHEH Local 19,990.084561 0.00 45,577.00 170,915.00 56,755,249.00
Base 18.626616 0.00 42.47 159.26 52,884.13

20 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0224 Dec 2012

2,210.000 1,074.675000 NHEH Local 20,472.234389 0.00 36,195.00 135,731.00 45,071,712.00
Base 19.049698 0.00 33.68 126.30 41,939.85

21 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0126 Dec 2012

4,230.000 1,074.330000 NHEH Local 20,114.048227 0.00 68,066.00 255,247.00 84,759,111.00
Base 18.722411 0.00 63.36 237.59 78,894.86

24 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0127 Dec 2012

1,720.000 1,074.150000 NHEH Local 19,727.746512 0.00 27,145.00 101,795.00 33,802,784.00
Base 18.365914 0.00 25.27 94.77 31,469.33

26 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0128 Dec 2012

1,020.000 1,073.350000 NHEH Local 19,480.882353 0.00 15,896.00 59,612.00 19,794,992.00
Base 18.149609 0.00 14.81 55.54 18,442.25

640778908 Total

32,340.000 Local 0.00 636,545.00 1,933,298.00 641,862,739.00
Base 0.00 593.02 1,801.00 597,937.00
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653703009 LG CORP COMMON STOCK 02 Oct 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0405 Oct 2012

100.000 1,112.650000 NHHJ Local 61,712.000000 0.00 4,937.00 18,514.00 6,147,749.00
Base 55.463982 0.00 4.44 16.64 5,525.32

653703009 LG CORP COMMON STOCK 02 Oct 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0405 Oct 2012

6,084.000 1,112.650000 NHIL Local 61,706.163708 0.00 300,336.00 1,126,261.00 373,993,703.00
Base 55.458737 0.00 269.93 1,012.23 336,128.79

653703009 Total

6,184.000 Local 0.00 305,273.00 1,144,775.00 380,141,452.00
Base 0.00 274.37 1,028.87 341,654.11

676783905 SAJO INDUSTRIES CO LTD COMMON STOCK 14 Dec 2012 J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR3 0.0518 Dec 2012

2,200.000 1,074.750000 NHEH Local 48,747.571818 0.00 117,969.00 321,734.00 106,804,955.00
Base 45.357127 0.00 109.76 299.36 99,376.56

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0520 Dec 2012

2,670.000 1,072.500000 NHEH Local 48,461.524345 0.00 142,331.00 388,177.00 128,861,762.00
Base 45.185570 0.00 132.71 361.94 120,150.83

18 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0421 Dec 2012

1,280.000 1,073.200000 NHEH Local 48,320.864844 0.00 49,481.00 185,552.00 61,615,674.00
Base 45.025032 0.00 46.11 172.90 57,413.04

20 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0424 Dec 2012

210.000 1,074.675000 NHEH Local 48,204.442857 0.00 8,098.00 30,369.00 10,084,466.00
Base 44.854903 0.00 7.54 28.26 9,383.74

21 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0426 Dec 2012

820.000 1,074.330000 NHEH Local 48,799.117073 0.00 32,012.00 120,046.00 39,863,218.00
Base 45.422838 0.00 29.80 111.74 37,105.19

24 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0427 Dec 2012

320.000 1,074.150000 NHEH Local 49,097.728125 0.00 12,569.00 47,134.00 15,651,570.00
Base 45.708447 0.00 11.70 43.88 14,571.12

26 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR3 0.0428 Dec 2012
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160.000 1,073.350000 NHEH Local 49,293.750000 0.00 6,310.00 23,661.00 7,857,029.00
Base 45.925141 0.00 5.88 22.04 7,320.10

676783905 Total

7,660.000 Local 0.00 368,770.00 1,116,673.00 370,738,674.00
Base 0.00 343.50 1,040.12 345,320.58

988NLP909 HYUNDAI RTS EXP 12DEC12 12 Dec 2012 RIGHTS EXERCISED KRW/KR312 Dec 2012

198.000 1,076.750000 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B0105T900 SOULBRAIN CO LTD COMMON STOCK 14 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0518 Dec 2012

4,459.000 1,074.750000 NHEH Local 46,054.861404 0.00 225,894.00 616,076.00 204,516,657.00
Base 42.851697 0.00 210.18 573.23 190,292.31

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0420 Dec 2012

2,510.000 1,072.500000 NHEH Local 43,803.950598 0.00 120,943.00 329,844.00 109,497,129.00
Base 40.842844 0.00 112.77 307.55 102,095.23

B0105T900 Total

6,969.000 Local 0.00 346,837.00 945,920.00 314,013,786.00
Base 0.00 322.95 880.78 292,387.54

B0YCFG905 MERITZ FIRE + MARINE INSURAN COMMON STOCK 14 Dec 2012 CLSA SECURITIES KOREA LTD. KRW/KR3 0.0118 Dec 2012

35,210.000 1,074.750000 NHEH Local 13,233.440699 0.00 512,545.00 1,397,848.00 464,039,054.00
Base 12.313041 0.00 476.90 1,300.63 431,764.65

B1747D907 LUMENS CO LTD COMMON STOCK 14 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0118 Dec 2012

55,238.000 1,074.750000 NHEH Local 7,108.791593 0.00 431,943.00 1,178,026.00 391,065,461.00
Base 6.614368 0.00 401.90 1,096.09 363,866.44

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0120 Dec 2012

45,514.000 1,072.500000 NHEH Local 6,792.483390 0.00 340,068.00 927,459.00 307,885,562.00
Base 6.333318 0.00 317.08 864.76 287,072.79

B1747D907 Total

100,752.000 Local 0.00 772,011.00 2,105,485.00 698,951,023.00
Base 0.00 718.98 1,960.85 650,939.23
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B232R2905 COM2US CORP COMMON STOCK 09 Nov 2012 NOMURA FINANCIAL AND INVESTMENT KRW/KR3 0.0913 Nov 2012

13,000.000 1,087.750000 NHEG Local 64,504.409385 0.00 1,341,690.00 2,515,672.00 834,699,960.00
Base 59.300767 0.00 1,233.45 2,312.73 767,363.79

B3BDFS906 POONGSAN CORP COMMON STOCK 14 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0318 Dec 2012

3,690.000 1,074.750000 NHEH Local 34,185.241463 0.00 138,758.00 378,431.00 125,626,352.00
Base 31.807622 0.00 129.11 352.11 116,888.91

B4TSY2908 HUMAX CO LTD COMMON STOCK 14 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0118 Dec 2012

33,556.000 1,074.750000 NHEH Local 10,476.715312 0.00 386,712.00 1,054,670.00 350,115,277.00
Base 9.748049 0.00 359.82 981.32 325,764.39

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR3 0.0120 Dec 2012

15,647.000 1,072.500000 NHEH Local 10,641.153895 0.00 183,152.00 499,506.00 165,819,477.00
Base 9.921822 0.00 170.77 465.74 154,610.23

B4TSY2908 Total

49,203.000 Local 0.00 569,864.00 1,554,176.00 515,934,754.00
Base 0.00 530.59 1,447.06 480,374.62

B56MGL901 HYUNDAI HY COMMUNICATIONS + COMMON STOCK 14 Dec 2012 J.P.MORGAN SECURITIES(FAR EAST)LTD KRW/KR318 Dec 2012

64,100.000 1,074.750000 NHEH Local 4,402.709002 0.00 310,435.00 846,641.00 281,056,571.00
Base 4.096496 0.00 288.84 787.76 261,508.79

17 Dec 2012 MORGAN STANLEY AND CO INTERNATIONAL KRW/KR320 Dec 2012

11,760.000 1,072.500000 NHEH Local 4,304.881037 0.00 55,688.00 151,876.00 50,417,837.00
Base 4.013875 0.00 51.92 141.61 47,009.64

18 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR321 Dec 2012

42,480.000 1,073.200000 NHEH Local 4,416.993903 0.00 150,107.00 562,902.00 186,920,892.00
Base 4.115723 0.00 139.87 524.51 174,171.54

20 Dec 2012 ITG SECURITIES (HK) LTD KRW/KR324 Dec 2012

32,540.000 1,074.675000 NHEH Local 4,348.389705 0.00 113,197.00 424,490.00 140,958,914.00
Base 4.046237 0.00 105.33 394.99 131,164.23
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B56MGL901 Total

150,880.000 Local 0.00 629,427.00 1,985,909.00 659,354,214.00
Base 0.00 585.96 1,848.87 613,854.20

SOUTH KOREAN WON  Total

461,972.000 0.00

0.00

6,904,376.00

6,392.39

19,942,009.00

18,438.50

6,646,477,413.00

6,143,855.24

Local

Base

SWEDISH KRONA

418004909 BILIA AB A SHS COMMON STOCK NPV 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1 0.0102 Nov 2012

924.000 6.624300 NHEH Local 85.861300 0.00 39.67 0.00 79,296.17
Base 12.961566 0.00 5.99 0.00 11,970.50

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1 0.0105 Nov 2012

241.000 6.635400 NHEH Local 85.229917 0.00 10.27 0.00 20,530.14
Base 12.844729 0.00 1.55 0.00 3,094.03

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1 0.0106 Nov 2012

732.000 6.658750 NHEH Local 83.851995 0.00 30.69 0.00 61,348.97
Base 12.592753 0.00 4.61 0.00 9,213.29

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1 0.0107 Nov 2012

986.000 6.690850 NHEH Local 83.558400 0.00 41.19 0.00 82,347.39
Base 12.488458 0.00 6.16 0.00 12,307.46

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1 0.0108 Nov 2012

2,200.000 6.689700 NHEH Local 84.017500 0.00 92.42 0.00 184,746.08
Base 12.559233 0.00 13.82 0.00 27,616.50

06 Nov 2012 EXECUTIONLIMITED SEK/SE109 Nov 2012

4,705.000 6.687900 NHEH Local 84.753101 0.00 139.57 0.00 398,623.77
Base 12.672603 0.00 20.87 0.00 59,603.73

07 Nov 2012 UBS AG SEK/SE112 Nov 2012

467.000 6.692100 NHEH Local 84.592700 0.00 13.83 0.00 39,490.96
Base 12.640681 0.00 2.07 0.00 5,901.13
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418004909 Total

10,255.000 Local 0.00 367.64 0.00 866,383.48
Base 0.00 55.07 0.00 129,706.64

440759900 HALDEX AB COMMON STOCK NPV 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE102 Nov 2012

2,993.000 6.624300 NHEH Local 28.762102 0.00 43.04 0.00 86,041.93
Base 4.341908 0.00 6.50 0.00 12,988.83

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE105 Nov 2012

2,402.000 6.635400 NHEH Local 29.176998 0.00 35.04 0.00 70,048.11
Base 4.397172 0.00 5.28 0.00 10,556.73

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE106 Nov 2012

6,827.000 6.658750 NHEH Local 29.409300 0.00 100.39 0.00 200,676.90
Base 4.416640 0.00 15.08 0.00 30,137.32

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE107 Nov 2012

2,118.000 6.690850 NHEH Local 30.103201 0.00 31.88 0.00 63,726.70
Base 4.499159 0.00 4.76 0.00 9,524.46

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE108 Nov 2012

11,923.000 6.689700 NHEH Local 29.238800 0.00 174.31 0.00 348,439.90
Base 4.370719 0.00 26.06 0.00 52,086.03

440759900 Total

26,263.000 Local 0.00 384.66 0.00 768,933.54
Base 0.00 57.68 0.00 115,293.37

921AQJ906 BILLERUDKORSNAS AB RTS EXP 21DEC12 12 Dec 2012 RIGHTS SOLD SEK/SE117 Dec 2012

1,051.000 6.661100 NHEH Local 13.602178 0.00 0.00 0.00 14,295.89
Base 2.042032 0.00 0.00 0.00 2,146.19

14 Dec 2012 RIGHTS SOLD SEK/SE119 Dec 2012

59,000.000 6.672350 NHEH Local 13.537748 0.00 0.00 0.00 798,727.17
Base 2.028933 0.00 0.00 0.00 119,707.04
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921AQJ906 Total

60,051.000 Local 0.00 0.00 0.00 813,023.06
Base 0.00 0.00 0.00 121,853.23

B0M42T902 ELEKTA AB B SHS COMMON STOCK SEK.5 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1 0.0102 Nov 2012

10,683.000 6.624300 NHEH Local 94.731000 0.00 506.01 0.00 1,011,505.26
Base 14.300530 0.00 76.39 0.00 152,696.17

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1 0.0105 Nov 2012

9,269.000 6.635400 NHEH Local 94.812800 0.00 439.41 0.00 878,380.43
Base 14.288935 0.00 66.22 0.00 132,377.92

B0M42T902 Total

19,952.000 Local 0.00 945.42 0.00 1,889,885.69
Base 0.00 142.61 0.00 285,074.09

B1VYK3901 MEDA AB A SHS COMMON STOCK NPV 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1 0.0102 Nov 2012

5,679.000 6.624300 NHEH Local 67.887600 0.00 192.77 0.00 385,340.91
Base 10.248268 0.00 29.10 0.00 58,170.81

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L SEK/SE1 0.0105 Nov 2012

7,285.000 6.635400 NHEH Local 67.968000 0.00 247.57 0.00 494,899.31
Base 10.243241 0.00 37.31 0.00 74,584.70

B1VYK3901 Total

12,964.000 Local 0.00 440.34 0.00 880,240.22
Base 0.00 66.41 0.00 132,755.51

B1WT1L902 SWECO AB B SHS COMMON STOCK NPV 06 Dec 2012 GOLDMAN SACHS + CO SEK/SE1 0.0211 Dec 2012

2,830.000 6.638950 NHEG Local 68.217800 0.00 308.89 0.00 192,747.48
Base 10.275390 0.00 46.53 0.00 29,032.83

07 Dec 2012 GOLDMAN SACHS + CO SEK/SE1 0.0212 Dec 2012

3,770.000 6.672150 NHEG Local 68.088101 0.00 410.71 0.00 256,281.43
Base 10.204822 0.00 61.56 0.00 38,410.62

10 Dec 2012 GOLDMAN SACHS + CO SEK/SE1 0.0213 Dec 2012
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2,170.000 6.693000 NHEG Local 67.541300 0.00 234.50 0.00 146,330.12
Base 10.091334 0.00 35.04 0.00 21,863.16

11 Dec 2012 GOLDMAN SACHS + CO SEK/SE1 0.0214 Dec 2012

582.000 6.641900 NHEG Local 67.666600 0.00 63.01 0.00 39,318.95
Base 10.187838 0.00 9.49 0.00 5,919.83

12 Dec 2012 GOLDMAN SACHS + CO SEK/SE1 0.0217 Dec 2012

816.000 6.661100 NHEG Local 67.827500 0.00 88.56 0.00 55,258.68
Base 10.182627 0.00 13.30 0.00 8,295.73

13 Dec 2012 GOLDMAN SACHS + CO SEK/SE1 0.0218 Dec 2012

617.000 6.668300 NHEG Local 68.355608 0.00 67.48 0.00 42,107.93
Base 10.250830 0.00 10.12 0.00 6,314.64

14 Dec 2012 GOLDMAN SACHS + CO SEK/SE1 0.0219 Dec 2012

2,158.000 6.672350 NHEG Local 66.627400 0.00 230.05 0.00 143,551.88
Base 9.985597 0.00 34.48 0.00 21,514.44

17 Dec 2012 GOLDMAN SACHS + CO SEK/SE1 0.0220 Dec 2012

3,000.000 6.642350 NHEG Local 66.781200 0.00 320.55 0.00 200,023.05
Base 10.053851 0.00 48.26 0.00 30,113.30

18 Dec 2012 GOLDMAN SACHS + CO SEK/SE1 0.0221 Dec 2012

2,424.000 6.597050 NHEG Local 68.370301 0.00 265.17 0.00 165,464.44
Base 10.363769 0.00 40.20 0.00 25,081.58

19 Dec 2012 GOLDMAN SACHS + CO SEK/SE1 0.0227 Dec 2012

9,918.000 6.546550 NHEG Local 68.817600 0.00 1,092.05 0.00 681,440.91
Base 10.512041 0.00 166.81 0.00 104,091.61

20 Dec 2012 GOLDMAN SACHS + CO SEK/SE1 0.0228 Dec 2012

19,515.000 6.506550 NHEG Local 67.213800 0.00 2,098.68 0.00 1,309,578.63
Base 10.330175 0.00 322.55 0.00 201,270.82

B1WT1L902 Total

47,800.000 Local 0.00 5,179.65 0.00 3,232,103.50
Base 0.00 788.34 0.00 491,908.56
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SWEDISH KRONA  Total

177,285.000 0.00

0.00

7,317.71

1,110.11

0.00

0.00

8,450,569.49

1,276,591.40

Local

Base

SWISS FRANC

547692905 BARRY CALLEBAUT AG REG COMMON STOCK CHF24. 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.4802 Nov 2012

47.000 0.930950 NHEH Local 887.129574 0.00 20.85 0.00 41,674.24
Base 952.929345 0.00 22.40 0.00 44,765.28

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.4805 Nov 2012

34.000 0.931200 NHEH Local 887.833300 0.00 15.09 0.00 30,171.24
Base 953.429231 0.00 16.20 0.00 32,400.39

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.4806 Nov 2012

41.000 0.932700 NHEH Local 887.120000 0.00 18.19 0.00 36,353.73
Base 951.131125 0.00 19.50 0.00 38,976.87

02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.4707 Nov 2012

67.000 0.939600 NHEH Local 888.729600 0.00 29.77 0.00 59,515.11
Base 945.859515 0.00 31.68 0.00 63,340.90

547692905 Total

189.000 Local 0.00 83.90 0.00 167,714.32
Base 0.00 89.78 0.00 179,483.44

705041903 KABA HOLDING AG REG B COMMON STOCK CHF.1 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.1902 Nov 2012

164.000 0.930950 NHEH Local 356.167200 0.00 29.20 0.00 58,382.22
Base 382.584672 0.00 31.37 0.00 62,712.52

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.1905 Nov 2012

163.000 0.931200 NHEH Local 355.441718 0.00 28.97 0.00 57,908.03
Base 381.702876 0.00 31.11 0.00 62,186.46

01 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.1906 Nov 2012

94.000 0.932700 NHEH Local 355.030213 0.00 16.69 0.00 33,356.15
Base 380.647811 0.00 17.89 0.00 35,763.00
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02 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.1907 Nov 2012

312.000 0.939600 NHEH Local 360.141100 0.00 56.18 0.00 112,307.84
Base 383.291933 0.00 59.79 0.00 119,527.29

05 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.1908 Nov 2012

254.000 0.943500 NHEH Local 360.292283 0.00 45.76 0.00 91,468.48
Base 381.867815 0.00 48.50 0.00 96,945.92

705041903 Total

987.000 Local 0.00 176.80 0.00 353,422.72
Base 0.00 188.66 0.00 377,135.19

711072900 ADECCO SA REG COMMON STOCK CHF1. 13 Dec 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0418 Dec 2012

5,893.000 0.924400 NHEB Local 47.116301 0.00 194.36 0.00 277,462.00
Base 50.969603 0.00 210.26 0.00 300,153.61

14 Dec 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0419 Dec 2012

23,052.000 0.919650 NHEB Local 47.151900 0.00 760.86 0.00 1,086,184.74
Base 51.271571 0.00 827.34 0.00 1,181,084.91

17 Dec 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0420 Dec 2012

10,225.000 0.917400 NHEB Local 47.558700 0.00 340.40 0.00 485,947.31
Base 51.840746 0.00 371.05 0.00 529,700.58

711072900 Total

39,170.000 Local 0.00 1,295.62 0.00 1,849,594.05
Base 0.00 1,408.65 0.00 2,010,939.10

774343909 INTERSHOP HOLDINGS BR COMMON STOCK CHF10. 09 Nov 2012 UBS AG CHF/CH4 0.5514 Nov 2012

20.000 0.948300 NHEG Local 323.069000 0.00 10.34 0.00 6,451.04
Base 340.682274 0.00 10.90 0.00 6,802.74

12 Nov 2012 UBS AG CHF/CH4 0.5415 Nov 2012

201.000 0.948150 NHEG Local 320.539602 0.00 103.09 0.00 64,325.37
Base 338.068451 0.00 108.73 0.00 67,843.03

13 Nov 2012 UBS AG CHF/CH4 0.5416 Nov 2012
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61.000 0.947500 NHEG Local 320.108700 0.00 31.24 0.00 19,495.39
Base 337.845594 0.00 32.97 0.00 20,575.61

14 Nov 2012 UBS AG CHF/CH4 0.5416 Nov 2012

106.000 0.945000 NHEG Local 320.779057 0.00 54.40 0.00 33,948.18
Base 339.448738 0.00 57.57 0.00 35,924.00

15 Nov 2012 UBS AG CHF/CH4 0.5516 Nov 2012

45.000 0.941850 NHEG Local 321.867111 0.00 23.17 0.00 14,460.85
Base 341.739248 0.00 24.60 0.00 15,353.67

16 Nov 2012 UBS AG CHF/CH4 0.5421 Nov 2012

673.000 0.947150 NHEG Local 316.929703 0.00 341.27 0.00 212,952.42
Base 334.614056 0.00 360.31 0.00 224,834.95

19 Nov 2012 UBS AG CHF/CH4 0.5522 Nov 2012

282.000 0.940400 NHEG Local 320.914300 0.00 144.80 0.00 90,353.03
Base 341.252977 0.00 153.98 0.00 96,079.36

20 Nov 2012 UBS AG CHF/CH4 0.5423 Nov 2012

412.000 0.941300 NHEG Local 318.657306 0.00 210.06 0.00 131,076.75
Base 338.528956 0.00 223.16 0.00 139,250.77

774343909 Total

1,800.000 Local 0.00 918.37 0.00 573,063.03
Base 0.00 972.22 0.00 606,664.13

ACI00MQT5 SWISS RE AG COMMON STOCK CHF.1 13 Dec 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0518 Dec 2012

9,718.000 0.924400 NHEB Local 66.193200 0.00 450.29 0.00 642,815.23
Base 71.606664 0.00 487.12 0.00 695,386.45

14 Dec 2012 LOOP CAPITAL MARKETS LLC CHF/CH4 0.0519 Dec 2012

25,972.000 0.919650 NHEB Local 65.653500 0.00 1,193.61 0.00 1,703,959.09
Base 71.389659 0.00 1,297.90 0.00 1,852,834.33

ACI00MQT5 Total

35,690.000 Local 0.00 1,643.90 0.00 2,346,774.32
Base 0.00 1,785.02 0.00 2,548,220.78
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B01138906 AMS AG COMMON STOCK NPV 01 Nov 2012 1 CABRERA CAPITAL MARKETS LLC CHF/CH4 0.0707 Nov 2012

11,408.000 0.932700 NHHV Local 101.109799 0.00 692.08 0.00 1,152,768.51
Base 108.405488 0.00 742.02 0.00 1,235,947.80

02 Nov 2012 CABRERA CAPITAL MARKETS LLC CHF/CH4 0.0707 Nov 2012

1,473.000 0.939600 NHHV Local 103.277495 0.00 91.28 0.00 152,036.47
Base 109.916448 0.00 97.15 0.00 161,809.78

05 Nov 2012 1 CABRERA CAPITAL MARKETS LLC CHF/CH4 0.0709 Nov 2012

6,282.000 0.943500 NHHV Local 102.676699 0.00 387.01 0.00 644,628.01
Base 108.825330 0.00 410.19 0.00 683,230.54

06 Nov 2012 CABRERA CAPITAL MARKETS LLC CHF/CH4 0.0709 Nov 2012

37.000 0.942350 NHHV Local 103.878400 0.00 2.31 0.00 3,841.19
Base 110.233353 0.00 2.45 0.00 4,076.18

B01138906 Total

19,200.000 Local 0.00 1,172.68 0.00 1,953,274.18
Base 0.00 1,251.81 0.00 2,085,064.30

B1HH93907 PETROPLUS HOLDINGS AG COMMON STOCK CHF7. 04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH CHF/CH4

82,000.000 0.926100 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH CHF/CH4CANCEL

-82,000.000 0.926100 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B1HH93907 PETROPLUS HOLDINGS AG COMMON STOCK CHF7. 04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH CHF/CH4

23,911.000 0.926100 NHEH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH CHF/CH4CANCEL

-23,911.000 0.926100 NHEH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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B1HH93907 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

B39VJC900 ARYZTA AG COMMON STOCK CHF.02 30 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0202 Nov 2012

2,520.000 0.930950 NHEH Local 46.516100 0.00 58.61 0.00 117,161.96
Base 49.966271 0.00 62.96 0.00 125,852.04

31 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L CHF/CH4 0.0205 Nov 2012

11,927.000 0.931200 NHEH Local 46.105100 0.00 274.95 0.00 549,620.58
Base 49.511491 0.00 295.26 0.00 590,228.29

B39VJC900 Total

14,447.000 Local 0.00 333.56 0.00 666,782.54
Base 0.00 358.22 0.00 716,080.33

B8BZ1S901 JULIUS BAER GRUPPE AG RTS EXP 17OCT12 17 Oct 2012 RIGHTS EXERCISED CHF/CH422 Oct 2012

8,502.000 0.928400 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

SWISS FRANC  Total

119,985.000 0.00

0.00

5,624.83

6,054.36

0.00

0.00

7,910,625.16

8,523,587.27

Local

Base

THAILAND BAHT

607593001 BANK OF AYUDHYA PCL COMMON STOCK THB10. 01 Oct 2012 CUSIP CHANGE NON CASH THB/TH101 Oct 2012

1,700.000 31.423053 NHIL Local 19.081741 0.00 0.00 0.00 32,438.96
Base 0.607253 0.00 0.00 0.00 1,032.33

988CFV907 KTB   RTS REC (F) RTS EXP 11OCT12 09 Oct 2012 RIGHTS EXERCISED THB/TH109 Oct 2012

3,975.000 30.655000 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

988KWB904 PTTEP RTS F EXP 07NOV12 06 Dec 2012 RIGHTS EXERCISED THB/TH106 Dec 2012

16,504.000 30.675000 NHIL Local 0.000000 0.00 0.00 0.00 0.00
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Base 0.000000 0.00 0.00 0.00 0.00

THAILAND BAHT  Total

22,179.000 0.00

0.00

0.00

0.00

0.00

0.00

32,438.96

1,032.33

Local

Base

US DOLLAR

00206R102 AT+T INC COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,800.000 1.000000 NHDM Local 33.762900 0.00 57.00 2.88 128,239.14
Base 33.762900 0.00 57.00 2.88 128,239.14

003881307 ACACIA RESEARCH   ACACIA TEC TRACKING STK USD.001 09 Oct 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0412 Oct 2012

8,480.000 1.000000 NHHO Local 22.128500 0.00 296.80 4.21 187,348.67
Base 22.128500 0.00 296.80 4.21 187,348.67

16 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0421 Nov 2012

2,510.000 1.000000 NHHO Local 23.386200 0.00 87.85 1.32 58,610.19
Base 23.386200 0.00 87.85 1.32 58,610.19

19 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0423 Nov 2012

3,730.000 1.000000 NHHO Local 22.000700 0.00 130.55 1.84 81,930.22
Base 22.000700 0.00 130.55 1.84 81,930.22

20 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0426 Nov 2012

6,080.000 1.000000 NHHO Local 20.920400 0.00 212.80 2.85 126,980.38
Base 20.920400 0.00 212.80 2.85 126,980.38

003881307 Total

20,800.000 Local 0.00 728.00 10.22 454,869.46
Base 0.00 728.00 10.22 454,869.46

00438V103 ACCRETIVE HEALTH INC COMMON STOCK USD.0112 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0217 Dec 2012

30,140.000 1.000000 NHDU Local 11.269900 0.00 602.80 7.61 339,064.38
Base 11.269900 0.00 602.80 7.61 339,064.38

00508X203 ACTUANT CORP A COMMON STOCK USD.2 05 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0308 Nov 2012
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4,800.000 1.000000 NHHO Local 27.857600 0.00 120.00 3.00 133,593.48
Base 27.857600 0.00 120.00 3.00 133,593.48

007865108 AEROPOSTALE INC COMMON STOCK USD.0116 Oct 2012 WEEDEN + CO. USD/DTC 0.0219 Oct 2012

19,200.000 1.000000 NHDX Local 12.802200 0.00 384.00 5.51 245,412.73
Base 12.802200 0.00 384.00 5.51 245,412.73

17 Oct 2012 WEEDEN + CO. USD/DTC 0.0222 Oct 2012

13,750.000 1.000000 NHDX Local 12.719900 0.00 275.00 3.92 174,619.71
Base 12.719900 0.00 275.00 3.92 174,619.71

18 Oct 2012 WEEDEN + CO. USD/DTC 0.0223 Oct 2012

19,550.000 1.000000 NHDX Local 12.875400 0.00 391.00 5.64 251,317.43
Base 12.875400 0.00 391.00 5.64 251,317.43

007865108 Total

52,500.000 Local 0.00 1,050.00 15.07 671,349.87
Base 0.00 1,050.00 15.07 671,349.87

00912X302 AIR LEASE CORP COMMON STOCK USD.0107 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0313 Nov 2012

1,780.000 1.000000 NHHO Local 21.748000 0.00 44.50 0.87 38,666.07
Base 21.748000 0.00 44.50 0.87 38,666.07

01167P101 ALASKA COMM SYSTEMS GROUP COMMON STOCK USD.0119 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0123 Nov 2012

800.000 1.000000 NHIH Local 1.921800 0.00 8.00 0.04 1,529.40
Base 1.921800 0.00 8.00 0.04 1,529.40

015351109 ALEXION PHARMACEUTICALS INC COMMON STOCK USD. 02 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0207 Nov 2012

1,200.000 1.000000 NHEY Local 89.608500 0.00 24.00 2.41 107,503.79
Base 89.608500 0.00 24.00 2.41 107,503.79

01699E947 ALINDA INFRASTRUCTURE . 17 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH17 Oct 2012

112,988.000 1.000000 NHHB Local 1.000000 0.00 0.00 0.00 112,988.00
Base 1.000000 0.00 0.00 0.00 112,988.00

27 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH27 Dec 2012

1,244,869.000 1.000000 NHHB Local 1.000000 0.00 0.00 0.00 1,244,869.00
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Base 1.000000 0.00 0.00 0.00 1,244,869.00

01699E947 Total

1,357,857.000 Local 0.00 0.00 0.00 1,357,857.00
Base 0.00 0.00 0.00 1,357,857.00

01748X102 ALLEGIANT TRAVEL CO COMMON STOCK USD. 13 Dec 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0318 Dec 2012

1,650.000 1.000000 NHDX Local 74.235300 0.00 49.50 2.75 122,436.00
Base 74.235300 0.00 49.50 2.75 122,436.00

14 Dec 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0319 Dec 2012

1,900.000 1.000000 NHDX Local 74.261900 0.00 57.00 3.17 141,037.44
Base 74.261900 0.00 57.00 3.17 141,037.44

17 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0320 Dec 2012

2,200.000 1.000000 NHDX Local 74.451600 0.00 66.00 3.67 163,723.85
Base 74.451600 0.00 66.00 3.67 163,723.85

01748X102 Total

5,750.000 Local 0.00 172.50 9.59 427,197.29
Base 0.00 172.50 9.59 427,197.29

01999G980 BLACKSTONE REAL EST PARTNER VI TE2 LP 21 Jun 2012 AUTREPAT-DISTRIBUTION USD/BOSCANCEL

-24,018.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 -24,018.00
Base 1.000000 0.00 0.00 0.00 -24,018.00

21 Jun 2012 AUTREPAT-DISTRIBUTION USD/BOS21 Jun 2012

9,303.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 9,303.00
Base 1.000000 0.00 0.00 0.00 9,303.00

09 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH09 Nov 2012

452,519.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 452,519.00
Base 1.000000 0.00 0.00 0.00 452,519.00

29 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH29 Nov 2012

86,753.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 86,753.00
Base 1.000000 0.00 0.00 0.00 86,753.00
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20 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH20 Dec 2012

351,808.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 351,808.00
Base 1.000000 0.00 0.00 0.00 351,808.00

01999G980 Total

876,365.000 Local 0.00 0.00 0.00 876,365.00
Base 0.00 0.00 0.00 876,365.00

02076X102 ALPHA NATURAL RESOURCES INC COMMON STOCK USD.0110 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

17,644.000 1.000000 NHDM Local 7.207800 0.00 264.66 2.85 126,906.91
Base 7.207800 0.00 264.66 2.85 126,906.91

020993945 ALPHA MEDIA GROUP HOLDINGS INC 04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH USD/NYC04 Dec 2012

139.000 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

02099H928 ALPHA MEDIA GROUP HOLDINGS INC SERIES A1 04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH USD/NYC04 Dec 2012

1,040.000 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

02299C968 COURT SQUARE CAPITAL PARTNERS II LP 12 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH12 Oct 2012

190,884.220 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 190,884.22
Base 1.000000 0.00 0.00 0.00 190,884.22

16 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH

784,043.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 784,043.00
Base 1.000000 0.00 0.00 0.00 784,043.00

16 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-784,043.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -784,043.00
Base 1.000000 0.00 0.00 0.00 -784,043.00

16 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH16 Nov 2012

106,475.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 106,475.00
Base 1.000000 0.00 0.00 0.00 106,475.00

27 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH27 Dec 2012
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39,173.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 39,173.00
Base 1.000000 0.00 0.00 0.00 39,173.00

02299C968 Total

336,532.220 Local 0.00 0.00 0.00 336,532.22
Base 0.00 0.00 0.00 336,532.22

02299M925 AMALGAMATED BANK NYC LONGVIEW ULTRA I CON 12 Oct 2012 STATE STREET BANK AND TRUST USD/BOS12 Oct 2012

50.204 1.000000 NHFL Local 1,045.704724 0.00 0.00 0.00 52,498.56
Base 1,045.704724 0.00 0.00 0.00 52,498.56

11 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

52.296 1.000000 NHFL Local 1,052.007036 0.00 0.00 0.00 55,015.76
Base 1,052.007036 0.00 0.00 0.00 55,015.76

11 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-52.296 1.000000 NHFL Local 1,052.007036 0.00 0.00 0.00 -55,015.76
Base 1,052.007036 0.00 0.00 0.00 -55,015.76

15 Nov 2012 STATE STREET BANK AND TRUST USD/BOS15 Nov 2012

52.296 1.000000 NHFL Local 1,052.007036 0.00 0.00 0.00 55,015.76
Base 1,052.007036 0.00 0.00 0.00 55,015.76

14 Dec 2012 REDEMPTION USD/BOS14 Dec 2012

8,054.019 1.000000 NHFL Local 1,058.997683 0.00 0.00 0.00 8,529,187.46
Base 1,058.997683 0.00 0.00 0.00 8,529,187.46

13 Dec 2012 REDEMPTION USD/BOS13 Dec 2012

50.571 1.000000 NHFL Local 1,059.028296 0.00 0.00 0.00 53,556.12
Base 1,059.028296 0.00 0.00 0.00 53,556.12

02299M925 Total

8,207.090 Local 0.00 0.00 0.00 8,690,257.90
Base 0.00 0.00 0.00 8,690,257.90

023586100 AMERCO COMMON STOCK USD.2521 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

100.000 1.000000 NHIH Local 120.923900 0.00 0.00 0.28 12,092.11
Base 120.923900 0.00 0.00 0.28 12,092.11
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026375105 AMERICAN GREETINGS CORP CL A COMMON STOCK USD1. 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

1,200.000 1.000000 NHIH Local 17.171900 0.00 0.00 0.47 20,605.81
Base 17.171900 0.00 0.00 0.47 20,605.81

026375105 AMERICAN GREETINGS CORP CL A COMMON STOCK USD1. 07 Nov 2012 1 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0214 Nov 2012

1,900.000 1.000000 NHHZ Local 17.160000 0.00 28.50 0.74 32,574.76
Base 17.160000 0.00 28.50 0.74 32,574.76

026375105 Total

3,100.000 Local 0.00 28.50 1.21 53,180.57
Base 0.00 28.50 1.21 53,180.57

029429107 AMERICAN SCIENCE + ENGINEERI COMMON STOCK USD. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHZ Local 62.606700 0.00 4.50 0.43 18,777.08
Base 62.606700 0.00 4.50 0.43 18,777.08

03073E105 AMERISOURCEBERGEN CORP COMMON STOCK USD.0121 Dec 2012 EXTERNAL SWAP USD/DTC27 Dec 2012

100.000 1.000000 NHIM Local 43.640000 0.00 0.00 0.00 4,364.00
Base 43.640000 0.00 0.00 0.00 4,364.00

21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

4,500.000 1.000000 NHIM Local 43.643900 0.00 0.00 4.40 196,393.15
Base 43.643900 0.00 0.00 4.40 196,393.15

03073E105 Total

4,600.000 Local 0.00 0.00 4.40 200,757.15
Base 0.00 0.00 4.40 200,757.15

03073T102 AMERIGROUP CORP COMMON STOCK USD.0124 Dec 2012 MERGER USD/DTC24 Dec 2012

640.000 1.000000 NHHY Local 92.000000 0.00 0.00 0.00 58,880.00
Base 92.000000 0.00 0.00 0.00 58,880.00

03073T102 AMERIGROUP CORP COMMON STOCK USD.0124 Dec 2012 MERGER USD/DTC24 Dec 2012

9,491.000 1.000000 NHIM Local 92.000000 0.00 0.00 0.00 873,172.00
Base 92.000000 0.00 0.00 0.00 873,172.00
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03073T102 Total

10,131.000 Local 0.00 0.00 0.00 932,052.00
Base 0.00 0.00 0.00 932,052.00

03076C106 AMERIPRISE FINANCIAL INC COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

600.000 1.000000 NHHY Local 58.882500 0.00 9.00 0.80 35,319.70
Base 58.882500 0.00 9.00 0.80 35,319.70

03216B208 AMREIT INC CLASS B COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

500.000 1.000000 NHIH Local 17.143900 0.00 0.00 0.20 8,571.75
Base 17.143900 0.00 0.00 0.20 8,571.75

032803108 ANCESTRY.COM INC COMMON STOCK USD.0106 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0211 Dec 2012

26,370.000 1.000000 NHDU Local 31.801600 0.00 527.40 18.79 838,062.00
Base 31.801600 0.00 527.40 18.79 838,062.00

032803108 ANCESTRY.COM INC COMMON STOCK USD.0131 Dec 2012 MERGER USD/DTC31 Dec 2012

5,200.000 1.000000 NHIH Local 32.000000 0.00 0.00 0.00 166,400.00
Base 32.000000 0.00 0.00 0.00 166,400.00

032803108 Total

31,570.000 Local 0.00 527.40 18.79 1,004,462.00
Base 0.00 527.40 18.79 1,004,462.00

03739T108 A123 SYSTEMS INC COMMON STOCK USD. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

141,830.000 1.000000 NHHZ Local 0.097300 0.00 2,127.45 0.31 11,672.30
Base 0.097300 0.00 2,127.45 0.31 11,672.30

03739T108 A123 SYSTEMS INC COMMON STOCK USD. 08 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC14 Nov 2012

14,550.000 1.000000 NHIH Local 0.080800 0.00 0.00 0.03 1,175.61
Base 0.080800 0.00 0.00 0.03 1,175.61

03739T108 Total

156,380.000 Local 0.00 2,127.45 0.34 12,847.91
Base 0.00 2,127.45 0.34 12,847.91

03748R101 APARTMENT INVT + MGMT CO  A REIT USD.01 08 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0211 Oct 2012
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4,942.000 1.000000 NHEZ Local 25.257900 0.00 98.84 2.80 124,722.90
Base 25.257900 0.00 98.84 2.80 124,722.90

09 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0212 Oct 2012

8,648.000 1.000000 NHEZ Local 25.432100 0.00 172.96 4.93 219,758.91
Base 25.432100 0.00 172.96 4.93 219,758.91

10 Oct 2012 INSTINET USD/DTC 0.0115 Oct 2012

3,706.000 1.000000 NHEZ Local 25.677200 0.00 37.06 2.14 95,120.50
Base 25.677200 0.00 37.06 2.14 95,120.50

10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0215 Oct 2012

8,647.000 1.000000 NHEZ Local 25.584300 0.00 172.94 4.96 221,049.54
Base 25.584300 0.00 172.94 4.96 221,049.54

11 Oct 2012 NORTH SOUTH CAPITAL LLC USD/DTC 0.0216 Oct 2012

1,235.000 1.000000 NHEZ Local 25.699800 0.00 24.70 0.72 31,713.83
Base 25.699800 0.00 24.70 0.72 31,713.83

11 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0216 Oct 2012

7,225.000 1.000000 NHEZ Local 25.671700 0.00 144.50 4.16 185,329.37
Base 25.671700 0.00 144.50 4.16 185,329.37

03748R101 Total

34,403.000 Local 0.00 651.00 19.71 877,695.05
Base 0.00 651.00 19.71 877,695.05

03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 22 Oct 2012 SALE OF FRACTIONAL S USD/DTC22 Oct 2012

0.727 1.000000 NHIH Local 6.451169 0.00 0.00 0.00 4.69
Base 6.451169 0.00 0.00 0.00 4.69

03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 22 Oct 2012 SALE OF FRACTIONAL S USD/DTC22 Oct 2012

0.146 1.000000 NHHZ Local 6.438356 0.00 0.00 0.00 0.94
Base 6.438356 0.00 0.00 0.00 0.94

03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

2,000.000 1.000000 NHIH Local 7.951900 0.00 0.00 0.36 15,903.44
Base 7.951900 0.00 0.00 0.36 15,903.44
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03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

2,600.000 1.000000 NHHZ Local 7.880000 0.00 39.00 0.46 20,448.54
Base 7.880000 0.00 39.00 0.46 20,448.54

03761U106 Total

4,600.873 Local 0.00 39.00 0.82 36,357.61
Base 0.00 39.00 0.82 36,357.61

037833100 APPLE INC COMMON STOCK NPV 22 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0225 Oct 2012

450.000 1.000000 NHEY Local 624.818100 0.00 9.00 6.30 281,152.85
Base 624.818100 0.00 9.00 6.30 281,152.85

11 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0214 Dec 2012

225.000 1.000000 NHEY Local 542.373200 0.00 4.50 2.74 122,026.73
Base 542.373200 0.00 4.50 2.74 122,026.73

037833100 Total

675.000 Local 0.00 13.50 9.04 403,179.58
Base 0.00 13.50 9.04 403,179.58

038336103 APTARGROUP INC COMMON STOCK USD.0108 Oct 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0111 Oct 2012

4,580.000 1.000000 NHDU Local 52.396700 0.00 22.90 5.38 239,948.61
Base 52.396700 0.00 22.90 5.38 239,948.61

040047102 ARENA PHARMACEUTICALS INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

900.000 1.000000 NHIH Local 8.633900 0.00 0.00 0.18 7,770.33
Base 8.633900 0.00 0.00 0.18 7,770.33

04033V203 ARIBA INC COMMON STOCK USD. 02 Oct 2012 WESTPAC AUSTRALIA USD/DTC

25,362.000 1.000000 NHIM Local 45.000000 0.00 0.00 0.00 1,141,290.00
Base 45.000000 0.00 0.00 0.00 1,141,290.00

02 Oct 2012 WESTPAC AUSTRALIA USD/DTCCANCEL

-25,362.000 1.000000 NHIM Local 45.000000 0.00 0.00 0.00 -1,141,290.00
Base 45.000000 0.00 0.00 0.00 -1,141,290.00

02 Oct 2012 MERGER USD/DTC02 Oct 2012
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25,362.000 1.000000 NHIM Local 45.000000 0.00 0.00 0.00 1,141,290.00
Base 45.000000 0.00 0.00 0.00 1,141,290.00

04033V203 Total

25,362.000 Local 0.00 0.00 0.00 1,141,290.00
Base 0.00 0.00 0.00 1,141,290.00

04269Q100 ARRIS GROUP INC COMMON STOCK USD.0120 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0326 Dec 2012

92,530.000 1.000000 NHDY Local 15.431100 0.00 2,775.90 31.99 1,425,031.79
Base 15.431100 0.00 2,775.90 31.99 1,425,031.79

043136100 ARTHROCARE CORP COMMON STOCK USD. 17 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0320 Dec 2012

30,800.000 1.000000 NHDY Local 33.366400 0.00 924.00 23.03 1,026,738.09
Base 33.366400 0.00 924.00 23.03 1,026,738.09

043176106 ARUBA NETWORKS INC COMMON STOCK USD. 17 Oct 2012 CSI US INSTITUTIONAL DESK USD/DTC 0.0422 Oct 2012

41,083.000 1.000000 NHDZ Local 20.538400 0.00 1,643.32 18.91 842,116.86
Base 20.538400 0.00 1,643.32 18.91 842,116.86

17 Oct 2012 LIQUIDNETINC USD/DTC 0.0222 Oct 2012

20,870.000 1.000000 NHDZ Local 21.009400 0.00 417.40 9.83 438,038.95
Base 21.009400 0.00 417.40 9.83 438,038.95

18 Oct 2012 CSI US INSTITUTIONAL DESK USD/DTC 0.0423 Oct 2012

35,947.000 1.000000 NHDZ Local 19.870700 0.00 1,437.88 16.01 712,838.16
Base 19.870700 0.00 1,437.88 16.01 712,838.16

19 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0123 Nov 2012

27,854.000 1.000000 NHDZ Local 18.597700 0.00 278.54 11.61 517,730.19
Base 18.597700 0.00 278.54 11.61 517,730.19

20 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0126 Nov 2012

38,063.000 1.000000 NHDZ Local 18.078000 0.00 380.63 15.42 687,706.86
Base 18.078000 0.00 380.63 15.42 687,706.86

21 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0227 Nov 2012

35,525.000 1.000000 NHDZ Local 18.180300 0.00 710.50 14.47 645,130.19
Base 18.180300 0.00 710.50 14.47 645,130.19
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23 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0128 Nov 2012

56,181.000 1.000000 NHDZ Local 18.612200 0.00 561.81 23.43 1,045,066.77
Base 18.612200 0.00 561.81 23.43 1,045,066.77

26 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0129 Nov 2012

97,522.000 1.000000 NHDZ Local 18.676000 0.00 975.22 40.80 1,820,304.85
Base 18.676000 0.00 975.22 40.80 1,820,304.85

27 Nov 2012 LIQUIDNETINC USD/DTC 0.0230 Nov 2012

5,779.000 1.000000 NHDZ Local 18.895000 0.00 115.58 2.45 109,076.18
Base 18.895000 0.00 115.58 2.45 109,076.18

27 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0130 Nov 2012

58,158.000 1.000000 NHDZ Local 18.974900 0.00 581.58 24.72 1,102,935.93
Base 18.974900 0.00 581.58 24.72 1,102,935.93

28 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0103 Dec 2012

62,118.000 1.000000 NHDZ Local 18.438400 0.00 621.18 25.66 1,144,709.69
Base 18.438400 0.00 621.18 25.66 1,144,709.69

043176106 Total

479,100.000 Local 0.00 7,723.64 203.31 9,065,654.63
Base 0.00 7,723.64 203.31 9,065,654.63

043436104 ASBURY AUTOMOTIVE GROUP COMMON STOCK USD.0102 Nov 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0407 Nov 2012

3,200.000 1.000000 NHHO Local 31.266400 0.00 112.00 2.25 99,938.23
Base 31.266400 0.00 112.00 2.25 99,938.23

046433207 ASTRONICS CORP CL B COMMON STOCK USD.0131 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

247.000 1.000000 NHIH Local 22.850000 0.00 0.00 0.13 5,643.82
Base 22.850000 0.00 0.00 0.13 5,643.82

19 Nov 2012 SHARE ADJUSTMENT USD/DTC19 Nov 2012

0.500 1.000000 NHIH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

Prepared by State StreetPage 950



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

046433207 Total

247.500 Local 0.00 0.00 0.13 5,643.82
Base 0.00 0.00 0.13 5,643.82

050095108 ATWOOD OCEANICS INC COMMON STOCK USD1. 01 Oct 2012 BNY CONVERGEX LJR USD/DTC 0.0304 Oct 2012

5,460.000 1.000000 NHHO Local 45.431800 0.00 163.80 5.56 247,888.27
Base 45.431800 0.00 163.80 5.56 247,888.27

22 Oct 2012 STEPHENS,INC. USD/DTC 0.0425 Oct 2012

790.000 1.000000 NHHO Local 48.959000 0.00 27.65 0.87 38,649.09
Base 48.959000 0.00 27.65 0.87 38,649.09

15 Nov 2012 STEPHENS,INC. USD/DTC 0.0420 Nov 2012

1,280.000 1.000000 NHHO Local 46.347300 0.00 44.80 1.33 59,278.41
Base 46.347300 0.00 44.80 1.33 59,278.41

21 Dec 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0227 Dec 2012

2,210.000 1.000000 NHHO Local 45.737400 0.00 44.20 2.27 101,033.18
Base 45.737400 0.00 44.20 2.27 101,033.18

050095108 Total

9,740.000 Local 0.00 280.45 10.03 446,848.95
Base 0.00 280.45 10.03 446,848.95

052660107 AUTHENTEC INC COMMON STOCK USD.0105 Oct 2012 MERGER USD/DTC05 Oct 2012

3,800.000 1.000000 NHHZ Local 8.000000 0.00 0.00 0.00 30,400.00
Base 8.000000 0.00 0.00 0.00 30,400.00

052660107 AUTHENTEC INC COMMON STOCK USD.0105 Oct 2012 MERGER USD/DTC05 Oct 2012

8,500.000 1.000000 NHIH Local 8.000000 0.00 0.00 0.00 68,000.00
Base 8.000000 0.00 0.00 0.00 68,000.00

052660107 Total

12,300.000 Local 0.00 0.00 0.00 98,400.00
Base 0.00 0.00 0.00 98,400.00

052769106 AUTODESK INC COMMON STOCK USD.0126 Dec 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0531 Dec 2012
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19,536.000 1.000000 NHIB Local 35.531700 0.00 976.80 15.55 693,154.94
Base 35.531700 0.00 976.80 15.55 693,154.94

05334D107 AUXILIUM PHARMACEUTICALS INC COMMON STOCK USD.0111 Oct 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC11 Oct 2012

15,090.000 1.000000 NHEF Local 22.620000 0.00 0.00 0.00 341,335.80
Base 22.620000 0.00 0.00 0.00 341,335.80

05334D107 AUXILIUM PHARMACEUTICALS INC COMMON STOCK USD.0112 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

15,090.000 1.000000 NHHZ Local 21.957300 0.00 226.35 7.43 331,101.88
Base 21.957300 0.00 226.35 7.43 331,101.88

05334D107 Total

30,180.000 Local 0.00 226.35 7.43 672,437.68
Base 0.00 226.35 7.43 672,437.68

05399Z951 ADVENT INTERNATIONAL GPE VI A 15 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-795,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -795,000.00
Base 1.000000 0.00 0.00 0.00 -795,000.00

15 Aug 2012 CAPITAL CALL USD/OTH15 Aug 2012

243,409.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 243,409.00
Base 1.000000 0.00 0.00 0.00 243,409.00

05399Z951 Total

-551,591.000 Local 0.00 0.00 0.00 -551,591.00
Base 0.00 0.00 0.00 -551,591.00

056752108 BAIDU INC   SPON ADR ADR USD.00005 05 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0310 Dec 2012

28,718.000 1.000000 NHHP Local 89.048300 0.00 861.54 57.29 2,556,370.25
Base 89.048300 0.00 861.54 57.29 2,556,370.25

06 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0311 Dec 2012

7,136.000 1.000000 NHHP Local 87.176500 0.00 214.08 13.94 621,863.48
Base 87.176500 0.00 214.08 13.94 621,863.48

17 Dec 2012 CALYON SECURITIES (USA) INC. USD/DTC 0.0120 Dec 2012

15,244.000 1.000000 NHHP Local 95.802700 0.00 152.44 32.72 1,460,231.20
Base 95.802700 0.00 152.44 32.72 1,460,231.20
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056752108 Total

51,098.000 Local 0.00 1,228.06 103.95 4,638,464.93
Base 0.00 1,228.06 103.95 4,638,464.93

057755209 BALDWIN + LYONS INC  CL B COMMON STOCK NPV 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

400.000 1.000000 NHIH Local 23.043900 0.00 0.00 0.21 9,217.35
Base 23.043900 0.00 0.00 0.21 9,217.35

05965X109 BANCO SANTANDER CHILE ADR ADR 05 Nov 2012 SALE OF FRACTIONAL S USD/DTC

0.090 1.000000 NHHJ Local 26.666666 0.00 0.00 0.00 2.40
Base 26.666666 0.00 0.00 0.00 2.40

05 Nov 2012 SALE OF FRACTIONAL S USD/DTCCANCEL

-0.090 1.000000 NHHJ Local 26.666666 0.00 0.00 0.00 -2.40
Base 26.666666 0.00 0.00 0.00 -2.40

05965X109 BANCO SANTANDER CHILE ADR ADR 05 Nov 2012 SALE OF FRACTIONAL S USD/DTC

0.250 1.000000 NHIL Local 26.720000 0.00 0.00 0.00 6.68
Base 26.720000 0.00 0.00 0.00 6.68

05 Nov 2012 SALE OF FRACTIONAL S USD/DTCCANCEL

-0.250 1.000000 NHIL Local 26.720000 0.00 0.00 0.00 -6.68
Base 26.720000 0.00 0.00 0.00 -6.68

05965X109 BANCO SANTANDER CHILE ADR ADR 05 Nov 2012 SALE OF FRACTIONAL S USD/DTC05 Nov 2012

0.090 1.000000 NHHJ Local 26.666666 0.00 0.00 0.00 2.40
Base 26.666666 0.00 0.00 0.00 2.40

05965X109 BANCO SANTANDER CHILE ADR ADR 05 Nov 2012 SALE OF FRACTIONAL S USD/DTC05 Nov 2012

0.250 1.000000 NHIL Local 26.720000 0.00 0.00 0.00 6.68
Base 26.720000 0.00 0.00 0.00 6.68

05965X109 Total

0.340 Local 0.00 0.00 0.00 9.08
Base 0.00 0.00 0.00 9.08

06647F102 BANKRATE INC COMMON STOCK 16 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0319 Oct 2012
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30,090.000 1.000000 NHHO Local 10.885500 0.00 752.25 7.34 326,785.11
Base 10.885500 0.00 752.25 7.34 326,785.11

071813109 BAXTER INTERNATIONAL INC COMMON STOCK USD1. 15 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0120 Nov 2012

6,800.000 1.000000 NHDF Local 65.634900 0.00 68.00 10.00 446,239.32
Base 65.634900 0.00 68.00 10.00 446,239.32

071991913 BLACKSTONE CAPITAL PARTNERS V LP 13 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH13 Nov 2012

14,687.280 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 14,687.28
Base 1.000000 0.00 0.00 0.00 14,687.28

30 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH30 Nov 2012

285,021.270 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 285,021.27
Base 1.000000 0.00 0.00 0.00 285,021.27

21 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH21 Dec 2012

328,508.620 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 328,508.62
Base 1.000000 0.00 0.00 0.00 328,508.62

071991913 Total

628,217.170 Local 0.00 0.00 0.00 628,217.17
Base 0.00 0.00 0.00 628,217.17

071991962 BLACKSTONE MEZZANINE PARTNERS 07 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH07 Dec 2012

875,776.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 875,776.00
Base 1.000000 0.00 0.00 0.00 875,776.00

073685109 BEACON ROOFING SUPPLY INC COMMON STOCK USD.0119 Oct 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0424 Oct 2012

1,580.000 1.000000 NHHO Local 30.088500 0.00 55.30 1.07 47,483.46
Base 30.088500 0.00 55.30 1.07 47,483.46

02 Nov 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0407 Nov 2012

1,620.000 1.000000 NHHO Local 31.720200 0.00 56.70 1.16 51,328.86
Base 31.720200 0.00 56.70 1.16 51,328.86
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073685109 Total

3,200.000 Local 0.00 112.00 2.23 98,812.32
Base 0.00 112.00 2.23 98,812.32

07384L997 BEAR STEARN MERCHANT BKG II TR 01 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH01 Nov 2012

103,231.980 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 103,231.98
Base 1.000000 0.00 0.00 0.00 103,231.98

19 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH19 Dec 2012

406,721.330 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 406,721.33
Base 1.000000 0.00 0.00 0.00 406,721.33

07384L997 Total

509,953.310 Local 0.00 0.00 0.00 509,953.31
Base 0.00 0.00 0.00 509,953.31

07556Q105 BEAZER HOMES USA INC COMMON STOCK USD. 12 Oct 2012 REVERSE SPLIT NON CASH USD/DTC12 Oct 2012

71,200.000 1.000000 NHHZ Local 2.694344 0.00 0.00 0.00 191,837.31
Base 2.694344 0.00 0.00 0.00 191,837.31

07556Q105 BEAZER HOMES USA INC COMMON STOCK USD. 12 Oct 2012 REVERSE SPLIT NON CASH USD/DTC12 Oct 2012

21,400.000 1.000000 NHIH Local 2.641101 0.00 0.00 0.00 56,519.58
Base 2.641101 0.00 0.00 0.00 56,519.58

07556Q105 Total

92,600.000 Local 0.00 0.00 0.00 248,356.89
Base 0.00 0.00 0.00 248,356.89

07556Q881 BEAZER HOMES USA INC COMMON STOCK USD. 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

11,380.000 1.000000 NHHZ Local 16.832500 0.00 170.70 4.30 191,378.85
Base 16.832500 0.00 170.70 4.30 191,378.85

077454106 BELDEN INC COMMON STOCK USD.0117 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0420 Dec 2012

2,500.000 1.000000 NHHO Local 42.431200 0.00 87.50 2.38 105,988.12
Base 42.431200 0.00 87.50 2.38 105,988.12

083991992 BEHRMAN CAPITAL III L P 20 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH
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4,013,631.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 4,013,631.00
Base 1.000000 0.00 0.00 0.00 4,013,631.00

20 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-4,013,631.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -4,013,631.00
Base 1.000000 0.00 0.00 0.00 -4,013,631.00

20 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH20 Dec 2012

4,013,631.000 1.000000 NHEL Local 0.005835 0.00 0.00 0.00 23,420.00
Base 0.005835 0.00 0.00 0.00 23,420.00

083991992 Total

4,013,631.000 Local 0.00 0.00 0.00 23,420.00
Base 0.00 0.00 0.00 23,420.00

08915P101 BIG 5 SPORTING GOODS CORP COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

800.000 1.000000 NHIH Local 12.333900 0.00 0.00 0.23 9,866.89
Base 12.333900 0.00 0.00 0.23 9,866.89

089302103 BIG LOTS INC COMMON STOCK USD.0104 Oct 2012 LIQUIDNETINC USD/DTC 0.0110 Oct 2012

14,800.000 1.000000 NHDX Local 30.295700 0.00 148.00 10.05 448,218.31
Base 30.295700 0.00 148.00 10.05 448,218.31

13 Dec 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0218 Dec 2012

3,200.000 1.000000 NHDX Local 27.996600 0.00 64.00 2.01 89,523.11
Base 27.996600 0.00 64.00 2.01 89,523.11

14 Dec 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0219 Dec 2012

250.000 1.000000 NHDX Local 27.800400 0.00 5.00 0.16 6,944.94
Base 27.800400 0.00 5.00 0.16 6,944.94

17 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0320 Dec 2012

10,350.000 1.000000 NHDX Local 27.644900 0.00 310.50 6.41 285,807.81
Base 27.644900 0.00 310.50 6.41 285,807.81

089302103 Total

28,600.000 Local 0.00 527.50 18.63 830,494.17
Base 0.00 527.50 18.63 830,494.17
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091826107 BLACK BOX CORP COMMON STOCK USD. 05 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0308 Nov 2012

3,950.000 1.000000 NHDX Local 23.272300 0.00 118.50 2.06 91,805.03
Base 23.272300 0.00 118.50 2.06 91,805.03

06 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0309 Nov 2012

5,350.000 1.000000 NHDX Local 23.963600 0.00 160.50 2.88 128,041.88
Base 23.963600 0.00 160.50 2.88 128,041.88

27 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0330 Nov 2012

2,150.000 1.000000 NHDX Local 24.551100 0.00 64.50 1.19 52,719.18
Base 24.551100 0.00 64.50 1.19 52,719.18

29 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0304 Dec 2012

2,550.000 1.000000 NHDX Local 24.491300 0.00 76.50 1.40 62,374.92
Base 24.491300 0.00 76.50 1.40 62,374.92

30 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0305 Dec 2012

3,200.000 1.000000 NHDX Local 24.595700 0.00 96.00 1.77 78,608.47
Base 24.595700 0.00 96.00 1.77 78,608.47

03 Dec 2012 MR BEAL &COMPANY USD/DTC 0.0306 Dec 2012

1,950.000 1.000000 NHDX Local 25.207900 0.00 58.50 1.11 49,095.80
Base 25.207900 0.00 58.50 1.11 49,095.80

091826107 Total

19,150.000 Local 0.00 574.50 10.41 462,645.28
Base 0.00 574.50 10.41 462,645.28

092533108 BLACKROCK KELSO CAPITAL CORP COMMON STOCK USD. 17 Oct 2012 SALE OF FRACTIONAL S USD/DTC17 Oct 2012

0.269 1.000000 NHHZ Local 7.509293 0.00 0.00 0.00 2.02
Base 7.509293 0.00 0.00 0.00 2.02

092533108 BLACKROCK KELSO CAPITAL CORP COMMON STOCK USD. 17 Oct 2012 SALE OF FRACTIONAL S USD/DTC17 Oct 2012

0.225 1.000000 NHIH Local 7.511111 0.00 0.00 0.00 1.69
Base 7.511111 0.00 0.00 0.00 1.69

31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

1,200.000 1.000000 NHIH Local 10.011900 0.00 0.00 0.27 12,014.01
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Base 10.011900 0.00 0.00 0.27 12,014.01

092533108 BLACKROCK KELSO CAPITAL CORP COMMON STOCK USD. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

2,300.000 1.000000 NHHZ Local 9.828500 0.00 34.50 0.51 22,570.54
Base 9.828500 0.00 34.50 0.51 22,570.54

092533108 Total

3,500.494 Local 0.00 34.50 0.78 34,588.26
Base 0.00 34.50 0.78 34,588.26

109473405 BRIGHTPOINT INC COMMON STOCK USD.0102 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0305 Oct 2012

17,100.000 1.000000 NHDX Local 8.970000 0.00 513.00 3.44 152,870.56
Base 8.970000 0.00 513.00 3.44 152,870.56

16 Oct 2012 MERGER USD/DTC16 Oct 2012

56,950.000 1.000000 NHDX Local 9.000000 0.00 0.00 0.00 512,550.00
Base 9.000000 0.00 0.00 0.00 512,550.00

109473405 BRIGHTPOINT INC COMMON STOCK USD.0116 Oct 2012 MERGER USD/DTC16 Oct 2012

39,870.000 1.000000 NHHZ Local 9.000000 0.00 0.00 0.00 358,830.00
Base 9.000000 0.00 0.00 0.00 358,830.00

109473405 BRIGHTPOINT INC COMMON STOCK USD.0116 Oct 2012 MERGER USD/DTC16 Oct 2012

12,300.000 1.000000 NHIH Local 9.000000 0.00 0.00 0.00 110,700.00
Base 9.000000 0.00 0.00 0.00 110,700.00

109473405 Total

126,220.000 Local 0.00 513.00 3.44 1,134,950.56
Base 0.00 513.00 3.44 1,134,950.56

109696104 BRINK S CO/THE COMMON STOCK USD1. 05 Nov 2012 DAVENPORT& CO. OF VIRGINIA, INC. USD/DTC 0.0308 Nov 2012

6,848.000 1.000000 NHEX Local 27.859800 0.00 205.44 4.28 190,574.19
Base 27.859800 0.00 205.44 4.28 190,574.19

110394103 BRISTOW GROUP INC COMMON STOCK USD.0118 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0321 Dec 2012

3,300.000 1.000000 NHDX Local 52.773600 0.00 99.00 3.91 174,049.97
Base 52.773600 0.00 99.00 3.91 174,049.97
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19 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0324 Dec 2012

3,550.000 1.000000 NHDX Local 53.789200 0.00 106.50 4.28 190,840.88
Base 53.789200 0.00 106.50 4.28 190,840.88

20 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0326 Dec 2012

800.000 1.000000 NHDX Local 54.795800 0.00 24.00 0.99 43,811.65
Base 54.795800 0.00 24.00 0.99 43,811.65

21 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0327 Dec 2012

2,550.000 1.000000 NHDX Local 54.460200 0.00 76.50 3.12 138,793.89
Base 54.460200 0.00 76.50 3.12 138,793.89

24 Dec 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0328 Dec 2012

300.000 1.000000 NHDX Local 54.387700 0.00 9.00 0.37 16,306.94
Base 54.387700 0.00 9.00 0.37 16,306.94

27 Dec 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.02OPEN

2,900.000 1.000000 NHDX Local 53.059400 0.00 58.00 3.45 153,810.81
Base 53.059400 0.00 58.00 3.45 153,810.81

31 Dec 2012 BNY CONVERGEX LJR USD/DTC 0.01OPEN

2,650.000 1.000000 NHDX Local 53.490300 0.00 26.50 3.18 141,719.62
Base 53.490300 0.00 26.50 3.18 141,719.62

110394103 Total

16,050.000 Local 0.00 399.50 19.30 859,333.76
Base 0.00 399.50 19.30 859,333.76

116794108 BRUKER CORP COMMON STOCK USD.0107 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0212 Dec 2012

64,767.000 1.000000 NHDU Local 14.260100 0.00 1,295.34 20.69 922,267.87
Base 14.260100 0.00 1,295.34 20.69 922,267.87

117043109 BRUNSWICK CORP COMMON STOCK USD.7514 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0319 Nov 2012

2,060.000 1.000000 NHHO Local 24.632000 0.00 51.50 1.14 50,689.28
Base 24.632000 0.00 51.50 1.14 50,689.28

119848109 BUFFALO WILD WINGS INC COMMON STOCK NPV 09 Nov 2012 ABEL NOSER CORPORATION USD/DTC 0.0215 Nov 2012
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2,303.000 1.000000 NHIB Local 74.137800 0.00 46.06 3.83 170,689.46
Base 74.137800 0.00 46.06 3.83 170,689.46

21 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.0527 Nov 2012

5,242.000 1.000000 NHIB Local 71.673300 0.00 262.10 8.42 375,440.92
Base 71.673300 0.00 262.10 8.42 375,440.92

23 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.05

2,200.000 1.000000 NHIB Local 72.002000 0.00 110.00 3.55 158,290.85
Base 72.002000 0.00 110.00 3.55 158,290.85

23 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.05CANCEL

-2,200.000 1.000000 NHIB Local 72.002000 0.00 -110.00 -3.55 -158,290.85
Base 72.002000 0.00 -110.00 -3.55 -158,290.85

26 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0329 Nov 2012

1,096.000 1.000000 NHIB Local 71.866700 0.00 32.88 1.76 78,731.26
Base 71.866700 0.00 32.88 1.76 78,731.26

23 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0128 Nov 2012

2,200.000 1.000000 NHIB Local 72.002000 0.00 22.00 3.55 158,378.85
Base 72.002000 0.00 22.00 3.55 158,378.85

119848109 Total

10,841.000 Local 0.00 363.04 17.56 783,240.49
Base 0.00 363.04 17.56 783,240.49

123998965 CF PRUDENTIAL PRISA I 02 Apr 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-177,550.830 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 -177,550.83
Base 1.000000 0.00 0.00 0.00 -177,550.83

29 Jun 2012 STATE STREET BANK AND TRUST USD/BOS29 Jun 2012

9.715 1.000000 NHEJ Local 33,078.423057 0.00 0.00 0.00 321,356.88
Base 33,078.423057 0.00 0.00 0.00 321,356.88

02 Apr 2012 STATE STREET BANK AND TRUST USD/BOS02 Apr 2012

5.495 1.000000 NHEJ Local 32,311.343039 0.00 0.00 0.00 177,550.83
Base 32,311.343039 0.00 0.00 0.00 177,550.83
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28 Sep 2012 STATE STREET BANK AND TRUST USD/BOS28 Sep 2012

9.505 1.000000 NHEJ Local 33,664.800631 0.00 0.00 0.00 319,983.93
Base 33,664.800631 0.00 0.00 0.00 319,983.93

123998965 Total

-177,526.115 Local 0.00 0.00 0.00 641,340.81
Base 0.00 0.00 0.00 641,340.81

12621E103 CNO FINANCIAL GROUP INC COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

1,900.000 1.000000 NHHZ Local 8.985800 0.00 28.50 0.39 17,044.13
Base 8.985800 0.00 28.50 0.39 17,044.13

12621E103 CNO FINANCIAL GROUP INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

2,100.000 1.000000 NHIH Local 9.353900 0.00 0.00 0.45 19,642.74
Base 9.353900 0.00 0.00 0.45 19,642.74

12621E103 CNO FINANCIAL GROUP INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

6,600.000 1.000000 NHHZ Local 9.325300 0.00 99.00 1.38 61,446.60
Base 9.325300 0.00 99.00 1.38 61,446.60

12621E103 Total

10,600.000 Local 0.00 127.50 2.22 98,133.47
Base 0.00 127.50 2.22 98,133.47

127190304 CACI INTERNATIONAL INC  CL A COMMON STOCK USD.1 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

2,090.000 1.000000 NHHZ Local 50.226100 0.00 31.35 2.36 104,938.84
Base 50.226100 0.00 31.35 2.36 104,938.84

132011107 CAMBREX CORP COMMON STOCK USD.1 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

800.000 1.000000 NHIH Local 11.353900 0.00 0.00 0.21 9,082.91
Base 11.353900 0.00 0.00 0.21 9,082.91

138996988 CANYON JOHNSON URBAN FUND 21 Dec 2012 CAPITAL CALL USD/OTH21 Dec 2012

216,205.610 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 216,205.61
Base 1.000000 0.00 0.00 0.00 216,205.61

139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
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1,886.000 1.000000 NHHZ Local 18.242400 0.00 28.29 0.78 34,376.10
Base 18.242400 0.00 28.29 0.78 34,376.10

04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02CANCEL

-1,886.000 1.000000 NHHZ Local 18.242400 0.00 -28.29 -0.78 -34,376.10
Base 18.242400 0.00 -28.29 -0.78 -34,376.10

11 Oct 2012 SALE OF FRACTIONAL S USD/DTC

0.210 1.000000 NHHZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

11 Oct 2012 SALE OF FRACTIONAL S USD/DTCCANCEL

-0.210 1.000000 NHHZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

11 Oct 2012 SALE OF FRACTIONAL S USD/DTC11 Oct 2012

0.787 1.000000 NHHZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

1,885.000 1.000000 NHHZ Local 18.242400 0.00 28.28 0.78 34,357.86
Base 18.242400 0.00 28.28 0.78 34,357.86

139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 11 Oct 2012 SALE OF FRACTIONAL S USD/DTC11 Oct 2012

0.140 1.000000 NHIH Local 16.214285 0.00 0.00 0.00 2.27
Base 16.214285 0.00 0.00 0.00 2.27

139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 25 Oct 2012 SALE OF FRACTIONAL S USD/DTC25 Oct 2012

1.000 1.000000 NHHZ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

139794101 Total

1,886.927 Local 0.00 28.28 0.78 34,360.13
Base 0.00 28.28 0.78 34,360.13

147195101 CASCADE CORP COMMON STOCK USD.5 20 Dec 2012 TENDER OFFER USD/DTC

1,600.000 1.000000 NHIH Local 65.000000 0.00 0.00 0.00 104,000.00
Base 65.000000 0.00 0.00 0.00 104,000.00
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20 Dec 2012 TENDER OFFER USD/DTCCANCEL

-1,600.000 1.000000 NHIH Local 65.000000 0.00 0.00 0.00 -104,000.00
Base 65.000000 0.00 0.00 0.00 -104,000.00

147195101 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

147528103 CASEY S GENERAL STORES INC COMMON STOCK NPV 26 Nov 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0529 Nov 2012

6,912.000 1.000000 NHIB Local 47.384300 0.00 345.60 7.34 327,167.34
Base 47.384300 0.00 345.60 7.34 327,167.34

10 Dec 2012 LIQUIDNETINC USD/DTC 0.0213 Dec 2012

6,551.000 1.000000 NHIB Local 48.485000 0.00 131.02 7.12 317,487.10
Base 48.485000 0.00 131.02 7.12 317,487.10

10 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0113 Dec 2012

6,992.000 1.000000 NHIB Local 48.466600 0.00 69.92 7.60 338,800.95
Base 48.466600 0.00 69.92 7.60 338,800.95

147528103 Total

20,455.000 Local 0.00 546.54 22.06 983,455.39
Base 0.00 546.54 22.06 983,455.39

149150104 CATHAY GENERAL BANCORP COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

1,000.000 1.000000 NHHZ Local 17.258500 0.00 15.00 0.39 17,243.11
Base 17.258500 0.00 15.00 0.39 17,243.11

14964U108 CAVIUM INC COMMON STOCK USD. 17 Dec 2012 BLOOMBERGTRADEBOOK LLC USD/DTC 0.0220 Dec 2012

6,362.000 1.000000 NHDZ Local 32.783400 0.00 127.24 4.68 208,436.07
Base 32.783400 0.00 127.24 4.68 208,436.07

17 Dec 2012 LIQUIDNETINC USD/DTC 0.0220 Dec 2012

600.000 1.000000 NHDZ Local 33.890000 0.00 12.00 0.46 20,321.54
Base 33.890000 0.00 12.00 0.46 20,321.54

17 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0220 Dec 2012
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29,441.000 1.000000 NHDZ Local 32.664100 0.00 588.82 21.55 961,053.40
Base 32.664100 0.00 588.82 21.55 961,053.40

18 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0221 Dec 2012

9,611.000 1.000000 NHDZ Local 33.334800 0.00 192.22 7.18 320,181.36
Base 33.334800 0.00 192.22 7.18 320,181.36

18 Dec 2012 LIQUIDNETINC USD/DTC 0.0221 Dec 2012

4,897.000 1.000000 NHDZ Local 33.404000 0.00 97.94 3.67 163,477.78
Base 33.404000 0.00 97.94 3.67 163,477.78

19 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0224 Dec 2012

4,902.000 1.000000 NHDZ Local 32.780600 0.00 98.04 3.60 160,588.86
Base 32.780600 0.00 98.04 3.60 160,588.86

20 Dec 2012 LIQUIDNETINC USD/DTC 0.0226 Dec 2012

629.000 1.000000 NHDZ Local 31.898200 0.00 12.58 0.45 20,050.94
Base 31.898200 0.00 12.58 0.45 20,050.94

20 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0226 Dec 2012

10,647.000 1.000000 NHDZ Local 31.849600 0.00 212.94 7.60 338,882.15
Base 31.849600 0.00 212.94 7.60 338,882.15

21 Dec 2012 LIQUIDNETINC USD/DTC 0.0227 Dec 2012

14,364.000 1.000000 NHDZ Local 31.055400 0.00 287.28 10.00 445,782.49
Base 31.055400 0.00 287.28 10.00 445,782.49

21 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0127 Dec 2012

13,628.000 1.000000 NHDZ Local 31.148300 0.00 136.28 9.51 424,343.24
Base 31.148300 0.00 136.28 9.51 424,343.24

24 Dec 2012 AQUA SECURITIES LP USD/DTC 0.0228 Dec 2012

1,343.000 1.000000 NHDZ Local 31.181400 0.00 26.86 0.94 41,848.82
Base 31.181400 0.00 26.86 0.94 41,848.82

24 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0128 Dec 2012

1,772.000 1.000000 NHDZ Local 31.312600 0.00 17.72 1.25 55,466.96
Base 31.312600 0.00 17.72 1.25 55,466.96
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26 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0231 Dec 2012

1,255.000 1.000000 NHDZ Local 31.112200 0.00 25.10 0.88 39,019.83
Base 31.112200 0.00 25.10 0.88 39,019.83

31 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.02OPEN

18,712.000 1.000000 NHDZ Local 31.145800 0.00 374.24 13.06 582,412.91
Base 31.145800 0.00 374.24 13.06 582,412.91

14964U108 Total

118,163.000 Local 0.00 2,209.26 84.83 3,781,866.35
Base 0.00 2,209.26 84.83 3,781,866.35

156710105 CERADYNE INC COMMON STOCK USD.0127 Nov 2012 TENDER OFFER USD/DTC27 Nov 2012

4,150.000 1.000000 NHIH Local 35.000000 0.00 0.00 0.00 145,250.00
Base 35.000000 0.00 0.00 0.00 145,250.00

156710105 CERADYNE INC COMMON STOCK USD.0128 Nov 2012 21 MERGER USD/DTC19 Dec 2012

14,030.000 1.000000 NHHZ Local 35.000000 0.00 0.00 0.00 491,050.00
Base 35.000000 0.00 0.00 0.00 491,050.00

156710105 Total

18,180.000 Local 0.00 0.00 0.00 636,300.00
Base 0.00 0.00 0.00 636,300.00

156782104 CERNER CORP COMMON STOCK USD.0105 Oct 2012 ABEL NOSER CORPORATION USD/DTC 0.0211 Oct 2012

4,751.000 1.000000 NHIB Local 78.765100 0.00 95.02 8.39 374,109.58
Base 78.765100 0.00 95.02 8.39 374,109.58

162825103 CHECKPOINT SYSTEMS INC COMMON STOCK USD.1 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

900.000 1.000000 NHIH Local 10.753900 0.00 0.00 0.22 9,678.29
Base 10.753900 0.00 0.00 0.22 9,678.29

169656105 CHIPOTLE MEXICAN GRILL INC COMMON STOCK USD.0105 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0108 Nov 2012

738.000 1.000000 NHIB Local 262.565800 0.00 7.38 4.35 193,761.83
Base 262.565800 0.00 7.38 4.35 193,761.83

17273K109 CIRCOR INTERNATIONAL INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012
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200.000 1.000000 NHIH Local 38.793900 0.00 0.00 0.18 7,758.60
Base 38.793900 0.00 0.00 0.18 7,758.60

172755100 CIRRUS LOGIC INC COMMON STOCK USD. 01 Nov 2012 INSTINET USD/DTC 0.0206 Nov 2012

6,070.000 1.000000 NHHO Local 35.338000 0.00 121.40 4.81 214,375.45
Base 35.338000 0.00 121.40 4.81 214,375.45

08 Nov 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0414 Nov 2012

4,340.000 1.000000 NHHO Local 30.826300 0.00 151.90 3.00 133,631.24
Base 30.826300 0.00 151.90 3.00 133,631.24

09 Nov 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0415 Nov 2012

3,040.000 1.000000 NHHO Local 31.627600 0.00 106.40 2.16 96,039.34
Base 31.627600 0.00 106.40 2.16 96,039.34

172755100 Total

13,450.000 Local 0.00 379.70 9.97 444,046.03
Base 0.00 379.70 9.97 444,046.03

18683K101 CLIFFS NATURAL RESOURCES INC COMMON STOCK USD. 12 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0115 Nov 2012

6,400.000 1.000000 NHDF Local 36.447700 0.00 32.00 5.23 233,228.05
Base 36.447700 0.00 32.00 5.23 233,228.05

13 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0116 Nov 2012

8,100.000 1.000000 NHDF Local 36.049300 0.00 40.50 6.54 291,952.29
Base 36.049300 0.00 40.50 6.54 291,952.29

14 Nov 2012 UBS SECURITIES LLC USD/DTC 0.0119 Nov 2012

5,000.000 1.000000 NHDF Local 35.881600 0.00 35.00 4.02 179,368.98
Base 35.881600 0.00 35.00 4.02 179,368.98

18683K101 Total

19,500.000 Local 0.00 107.50 15.79 704,549.32
Base 0.00 107.50 15.79 704,549.32

18911Q102 CLOUD PEAK ENERGY INC COMMON STOCK USD.0103 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0309 Oct 2012

10,900.000 1.000000 NHDX Local 18.736600 0.00 327.00 4.58 203,897.36
Base 18.736600 0.00 327.00 4.58 203,897.36
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19122T109 COCA COLA ENTERPRISES COMMON STOCK USD1. 18 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0321 Dec 2012

17,411.000 1.000000 NHIB Local 31.980400 0.00 522.33 12.47 556,275.94
Base 31.980400 0.00 522.33 12.47 556,275.94

194162103 COLGATE PALMOLIVE CO COMMON STOCK USD1. 19 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0224 Oct 2012

1,963.000 1.000000 NHEZ Local 108.073600 0.00 39.26 4.76 212,104.46
Base 108.073600 0.00 39.26 4.76 212,104.46

19 Oct 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0224 Oct 2012

3,422.000 1.000000 NHEZ Local 108.085500 0.00 68.44 8.29 369,791.85
Base 108.085500 0.00 68.44 8.29 369,791.85

22 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0225 Oct 2012

2,620.000 1.000000 NHEZ Local 107.493500 0.00 52.40 6.31 281,574.26
Base 107.493500 0.00 52.40 6.31 281,574.26

194162103 Total

8,005.000 Local 0.00 160.10 19.36 863,470.57
Base 0.00 160.10 19.36 863,470.57

19421W100 COLLECTIVE BRANDS INC COMMON STOCK USD.0109 Oct 2012 MERGER USD/DTC09 Oct 2012

10,650.000 1.000000 NHIH Local 21.750000 0.00 0.00 0.00 231,637.50
Base 21.750000 0.00 0.00 0.00 231,637.50

195991922 COLONY INVESTORS VIII LIMITED PARTNERSHIP 30 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH30 Nov 2012

276,796.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 276,796.00
Base 1.000000 0.00 0.00 0.00 276,796.00

21 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH21 Dec 2012

339,682.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 339,682.00
Base 1.000000 0.00 0.00 0.00 339,682.00

195991922 Total

616,478.000 Local 0.00 0.00 0.00 616,478.00
Base 0.00 0.00 0.00 616,478.00

206708109 CONCUR TECHNOLOGIES INC COMMON STOCK USD. 04 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0107 Dec 2012
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98.000 1.000000 NHDZ Local 64.207500 0.00 0.98 0.15 6,291.21
Base 64.207500 0.00 0.98 0.15 6,291.21

05 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0110 Dec 2012

10,186.000 1.000000 NHDZ Local 62.943800 0.00 101.86 14.37 641,029.32
Base 62.943800 0.00 101.86 14.37 641,029.32

06 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0111 Dec 2012

13,947.000 1.000000 NHDZ Local 63.526700 0.00 139.47 19.85 885,847.56
Base 63.526700 0.00 139.47 19.85 885,847.56

07 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0112 Dec 2012

4,516.000 1.000000 NHDZ Local 62.219200 0.00 45.16 6.30 280,930.45
Base 62.219200 0.00 45.16 6.30 280,930.45

10 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0113 Dec 2012

4,053.000 1.000000 NHDZ Local 64.576400 0.00 40.53 5.87 261,681.75
Base 64.576400 0.00 40.53 5.87 261,681.75

206708109 Total

32,800.000 Local 0.00 328.00 46.54 2,075,780.29
Base 0.00 328.00 46.54 2,075,780.29

209034107 CONSOLIDATED COMMUNICATIONS COMMON STOCK USD.0104 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

5,410.000 1.000000 NHHZ Local 16.933200 0.00 81.15 2.06 91,525.40
Base 16.933200 0.00 81.15 2.06 91,525.40

210313102 CONSTANT CONTACT INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

700.000 1.000000 NHIH Local 14.153900 0.00 0.00 0.23 9,907.50
Base 14.153900 0.00 0.00 0.23 9,907.50

21075N204 CONTANGO OIL + GAS COMMON STOCK USD.0419 Oct 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0324 Oct 2012

3,000.000 1.000000 NHDX Local 51.797600 0.00 90.00 3.49 155,299.31
Base 51.797600 0.00 90.00 3.49 155,299.31

22 Oct 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0325 Oct 2012

150.000 1.000000 NHDX Local 51.019200 0.00 4.50 0.18 7,648.20
Base 51.019200 0.00 4.50 0.18 7,648.20
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30 Nov 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0305 Dec 2012

650.000 1.000000 NHDX Local 41.001200 0.00 19.50 0.60 26,630.68
Base 41.001200 0.00 19.50 0.60 26,630.68

03 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0306 Dec 2012

3,050.000 1.000000 NHDX Local 41.158400 0.00 91.50 2.82 125,438.80
Base 41.158400 0.00 91.50 2.82 125,438.80

21075N204 Total

6,850.000 Local 0.00 205.50 7.09 315,016.99
Base 0.00 205.50 7.09 315,016.99

212015101 CONTINENTAL RESOURCES INC/OK COMMON STOCK USD.0121 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0127 Nov 2012

3,364.000 1.000000 NHIB Local 70.604900 0.00 33.64 5.33 237,475.91
Base 70.604900 0.00 33.64 5.33 237,475.91

212485106 CONVERGYS CORP COMMON STOCK NPV 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,200.000 1.000000 NHIH Local 16.353900 0.00 0.00 0.44 19,624.24
Base 16.353900 0.00 0.00 0.44 19,624.24

212485106 CONVERGYS CORP COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

4,600.000 1.000000 NHHZ Local 16.294300 0.00 69.00 1.68 74,883.10
Base 16.294300 0.00 69.00 1.68 74,883.10

212485106 Total

5,800.000 Local 0.00 69.00 2.12 94,507.34
Base 0.00 69.00 2.12 94,507.34

222862104 COVENTRY HEALTH CARE INC COMMON STOCK USD.0101 Oct 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0104 Oct 2012

900.000 1.000000 NHDF Local 41.837700 0.00 6.30 0.85 37,646.78
Base 41.837700 0.00 6.30 0.85 37,646.78

02 Oct 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0105 Oct 2012

700.000 1.000000 NHDF Local 42.087400 0.00 4.90 0.66 29,455.62
Base 42.087400 0.00 4.90 0.66 29,455.62

04 Oct 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0110 Oct 2012
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2,100.000 1.000000 NHDF Local 42.721100 0.00 14.70 2.01 89,697.60
Base 42.721100 0.00 14.70 2.01 89,697.60

05 Oct 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0111 Oct 2012

2,700.000 1.000000 NHDF Local 42.543400 0.00 18.90 2.58 114,845.70
Base 42.543400 0.00 18.90 2.58 114,845.70

08 Oct 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0111 Oct 2012

1,600.000 1.000000 NHDF Local 42.674000 0.00 11.20 1.53 68,265.67
Base 42.674000 0.00 11.20 1.53 68,265.67

09 Oct 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0112 Oct 2012

2,000.000 1.000000 NHDF Local 42.784900 0.00 14.00 1.92 85,553.88
Base 42.784900 0.00 14.00 1.92 85,553.88

10 Oct 2012 SUNGARD BROKERAGE & SECURITIES SVCS USD/DTC 0.0115 Oct 2012

2,200.000 1.000000 NHDF Local 42.780300 0.00 15.40 2.11 94,099.15
Base 42.780300 0.00 15.40 2.11 94,099.15

222862104 Total

12,200.000 Local 0.00 85.40 11.66 519,564.40
Base 0.00 85.40 11.66 519,564.40

225447101 CREE INC COMMON STOCK USD. 26 Dec 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0531 Dec 2012

10,867.000 1.000000 NHIB Local 33.708500 0.00 543.35 8.21 365,758.71
Base 33.708500 0.00 543.35 8.21 365,758.71

230990947 DLJ INVESTMENT PARTNERS II 06 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH06 Dec 2012

249.490 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 249.49
Base 1.000000 0.00 0.00 0.00 249.49

231561101 CURTISS WRIGHT CORP COMMON STOCK USD1. 05 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0311 Oct 2012

1,000.000 1.000000 NHDX Local 32.739000 0.00 30.00 0.74 32,708.26
Base 32.739000 0.00 30.00 0.74 32,708.26

05 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0311 Oct 2012

1,350.000 1.000000 NHDX Local 32.472200 0.00 40.50 0.99 43,795.98
Base 32.472200 0.00 40.50 0.99 43,795.98
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05 Oct 2012 WEEDEN + CO. USD/DTC 0.0211 Oct 2012

4,450.000 1.000000 NHDX Local 31.633000 0.00 89.00 3.16 140,674.69
Base 31.633000 0.00 89.00 3.16 140,674.69

08 Oct 2012 WEEDEN + CO. USD/DTC 0.0211 Oct 2012

4,050.000 1.000000 NHDX Local 31.116800 0.00 81.00 2.83 125,939.21
Base 31.116800 0.00 81.00 2.83 125,939.21

231561101 Total

10,850.000 Local 0.00 240.50 7.72 343,118.14
Base 0.00 240.50 7.72 343,118.14

232572107 CYMER INC COMMON STOCK USD. 17 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0422 Oct 2012

8,609.000 1.000000 NHEX Local 75.962800 0.00 344.36 14.65 653,604.74
Base 75.962800 0.00 344.36 14.65 653,604.74

232572107 CYMER INC COMMON STOCK USD. 17 Oct 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0222 Oct 2012

1,940.000 1.000000 NHHO Local 75.231400 0.00 38.80 3.27 145,906.85
Base 75.231400 0.00 38.80 3.27 145,906.85

18 Oct 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0223 Oct 2012

2,570.000 1.000000 NHHO Local 73.533800 0.00 51.40 4.24 188,926.23
Base 73.533800 0.00 51.40 4.24 188,926.23

19 Oct 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0224 Oct 2012

1,160.000 1.000000 NHHO Local 75.089700 0.00 23.20 1.96 87,078.89
Base 75.089700 0.00 23.20 1.96 87,078.89

26 Oct 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0231 Oct 2012

1,860.000 1.000000 NHHO Local 79.120100 0.00 37.20 3.30 147,122.89
Base 79.120100 0.00 37.20 3.30 147,122.89

31 Oct 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0205 Nov 2012

1,840.000 1.000000 NHHO Local 79.775200 0.00 36.80 3.29 146,746.28
Base 79.775200 0.00 36.80 3.29 146,746.28

232572107 CYMER INC COMMON STOCK USD. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

300.000 1.000000 NHHZ Local 81.531700 0.00 4.50 0.55 24,454.46
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Base 81.531700 0.00 4.50 0.55 24,454.46

232572107 CYMER INC COMMON STOCK USD. 16 Nov 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0421 Nov 2012

3,338.000 1.000000 NHEX Local 79.335500 0.00 133.52 5.94 264,682.44
Base 79.335500 0.00 133.52 5.94 264,682.44

05 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0410 Dec 2012

2,619.000 1.000000 NHEX Local 86.899500 0.00 104.76 5.10 227,479.93
Base 86.899500 0.00 104.76 5.10 227,479.93

14 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0319 Dec 2012

4,811.000 1.000000 NHEX Local 88.744100 0.00 144.33 9.57 426,793.97
Base 88.744100 0.00 144.33 9.57 426,793.97

232572107 CYMER INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

100.000 1.000000 NHIH Local 88.853900 0.00 0.00 0.20 8,885.19
Base 88.853900 0.00 0.00 0.20 8,885.19

232572107 Total

29,147.000 Local 0.00 918.87 52.07 2,321,681.87
Base 0.00 918.87 52.07 2,321,681.87

23399F925 DLJ MERCHANT BANKING PART III 19 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-12,602.990 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -12,602.99
Base 1.000000 0.00 0.00 0.00 -12,602.99

10 Jul 2012 AUTREPAT-DISTRIBUTION USD/OTH10 Jul 2012

12,602.990 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 12,602.99
Base 1.000000 0.00 0.00 0.00 12,602.99

16 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH16 Oct 2012

19,834.740 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 19,834.74
Base 1.000000 0.00 0.00 0.00 19,834.74

23399F925 Total

19,834.740 Local 0.00 0.00 0.00 19,834.74
Base 0.00 0.00 0.00 19,834.74
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235825205 DANA HOLDING CORP COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

1,300.000 1.000000 NHHZ Local 13.881500 0.00 19.50 0.41 18,026.04
Base 13.881500 0.00 19.50 0.41 18,026.04

245077102 DEL FRISCO S RESTAURANT GROU COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

500.000 1.000000 NHIH Local 15.863900 0.00 0.00 0.18 7,931.77
Base 15.863900 0.00 0.00 0.18 7,931.77

24784L105 DELTEK INC COMMON STOCK USD. 11 Oct 2012 MERGER USD/DTC11 Oct 2012

3,650.000 1.000000 NHIH Local 13.000000 0.00 0.00 0.00 47,450.00
Base 13.000000 0.00 0.00 0.00 47,450.00

251893103 DEVRY INC COMMON STOCK USD.0110 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

3,160.000 1.000000 NHDM Local 23.519800 0.00 47.40 1.67 74,273.50
Base 23.519800 0.00 47.40 1.67 74,273.50

25247X107 DIAL GLOBAL INC COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

5,400.000 1.000000 NHHZ Local 0.237000 0.00 81.00 0.03 1,198.77
Base 0.237000 0.00 81.00 0.03 1,198.77

253868103 DIGITAL REALTY TRUST INC REIT USD.01 11 Oct 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0216 Oct 2012

1,500.000 1.000000 NHEY Local 67.147500 0.00 30.00 2.26 100,688.99
Base 67.147500 0.00 30.00 2.26 100,688.99

253868103 DIGITAL REALTY TRUST INC REIT USD.01 15 Oct 2012 STATE STREET GLOBAL MARKETS, LLC USD/DTC 0.0418 Oct 2012

3,476.000 1.000000 NHIB Local 65.304000 0.00 139.04 5.09 226,852.57
Base 65.304000 0.00 139.04 5.09 226,852.57

253868103 Total

4,976.000 Local 0.00 169.04 7.35 327,541.56
Base 0.00 169.04 7.35 327,541.56

25470F104 DISCOVERY COMMUNICATIONS A COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

4,200.000 1.000000 NHIM Local 63.153900 0.00 0.00 5.95 265,240.43
Base 63.153900 0.00 0.00 5.95 265,240.43
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256677105 DOLLAR GENERAL CORP COMMON STOCK USD. 04 Oct 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0210 Oct 2012

2,500.000 1.000000 NHEY Local 51.949600 0.00 50.00 2.91 129,821.09
Base 51.949600 0.00 50.00 2.91 129,821.09

256743105 DOLLAR THRIFTY AUTOMOTIVE GP COMMON STOCK USD.0116 Nov 2012 TENDER OFFER USD/DTC23 Nov 2012

4,900.000 1.000000 NHIH Local 87.500000 0.00 0.00 0.00 428,750.00
Base 87.500000 0.00 0.00 0.00 428,750.00

256743105 DOLLAR THRIFTY AUTOMOTIVE GP COMMON STOCK USD.0128 Nov 2012 16 MERGER USD/DTC14 Dec 2012

7,700.000 1.000000 NHHZ Local 87.500000 0.00 0.00 0.00 673,750.00
Base 87.500000 0.00 0.00 0.00 673,750.00

256743105 Total

12,600.000 Local 0.00 0.00 0.00 1,102,500.00
Base 0.00 0.00 0.00 1,102,500.00

257651109 DONALDSON CO INC COMMON STOCK USD5. 18 Oct 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0323 Oct 2012

28,000.000 1.000000 NHDZ Local 33.968700 0.00 840.00 21.31 950,262.29
Base 33.968700 0.00 840.00 21.31 950,262.29

257867101 RR DONNELLEY + SONS CO COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0128 Dec 2012

9,729.000 1.000000 NHDM Local 9.053500 0.00 145.93 1.98 87,933.59
Base 9.053500 0.00 145.93 1.98 87,933.59

260543103 DOW CHEMICAL CO/THE COMMON STOCK USD2.519 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0123 Nov 2012

47,400.000 1.000000 NHDF Local 28.593300 0.00 474.00 30.36 1,354,818.06
Base 28.593300 0.00 474.00 30.36 1,354,818.06

261608103 DRESSER RAND GROUP INC COMMON STOCK USD.0114 Nov 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0519 Nov 2012

13,332.000 1.000000 NHIB Local 49.905000 0.00 666.60 14.91 664,651.95
Base 49.905000 0.00 666.60 14.91 664,651.95

15 Nov 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0520 Nov 2012

5,725.000 1.000000 NHIB Local 49.451300 0.00 286.25 6.35 282,816.09
Base 49.451300 0.00 286.25 6.35 282,816.09
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261608103 Total

19,057.000 Local 0.00 952.85 21.26 947,468.04
Base 0.00 952.85 21.26 947,468.04

266898105 DUSA PHARMACEUTICALS INC COMMON STOCK NPV 19 Dec 2012 TENDER OFFER USD/DTC19 Dec 2012

4,050.000 1.000000 NHIH Local 8.000000 0.00 0.00 0.00 32,400.00
Base 8.000000 0.00 0.00 0.00 32,400.00

267475101 DYCOM INDUSTRIES INC COMMON STOCK USD. 17 Dec 2012 LIQUIDNETINC USD/DTC 0.0120 Dec 2012

6,400.000 1.000000 NHDX Local 19.284000 0.00 64.00 2.77 123,350.83
Base 19.284000 0.00 64.00 2.77 123,350.83

18 Dec 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0221 Dec 2012

8,000.000 1.000000 NHDX Local 19.601200 0.00 160.00 3.52 156,646.08
Base 19.601200 0.00 160.00 3.52 156,646.08

21 Dec 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0227 Dec 2012

3,200.000 1.000000 NHDX Local 19.318400 0.00 64.00 1.39 61,753.49
Base 19.318400 0.00 64.00 1.39 61,753.49

24 Dec 2012 MR BEAL &COMPANY USD/DTC 0.0328 Dec 2012

1,500.000 1.000000 NHDX Local 19.847000 0.00 45.00 0.67 29,724.83
Base 19.847000 0.00 45.00 0.67 29,724.83

27 Dec 2012 LIQUIDNETINC USD/DTC 0.01OPEN

1,050.000 1.000000 NHDX Local 19.695400 0.00 10.50 0.47 20,669.20
Base 19.695400 0.00 10.50 0.47 20,669.20

28 Dec 2012 LIQUIDNETINC USD/DTC 0.01OPEN

8,050.000 1.000000 NHDX Local 19.708200 0.00 80.50 3.56 158,566.95
Base 19.708200 0.00 80.50 3.56 158,566.95

267475101 Total

28,200.000 Local 0.00 424.00 12.38 550,711.38
Base 0.00 424.00 12.38 550,711.38

26883D108 EPL OIL + GAS INC COMMON STOCK 02 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0305 Oct 2012

Prepared by State StreetPage 975



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

1,150.000 1.000000 NHDX Local 20.800000 0.00 34.50 0.54 23,884.96
Base 20.800000 0.00 34.50 0.54 23,884.96

02 Oct 2012 WEEDEN + CO. USD/DTC 0.0205 Oct 2012

1,350.000 1.000000 NHDX Local 20.800200 0.00 27.00 0.63 28,052.64
Base 20.800200 0.00 27.00 0.63 28,052.64

02 Oct 2012 LIQUIDNETINC USD/DTC 0.0105 Oct 2012

2,200.000 1.000000 NHDX Local 20.770000 0.00 22.00 1.03 45,670.97
Base 20.770000 0.00 22.00 1.03 45,670.97

04 Oct 2012 WEEDEN + CO. USD/DTC 0.0210 Oct 2012

6,350.000 1.000000 NHDX Local 20.713800 0.00 127.00 2.95 131,402.68
Base 20.713800 0.00 127.00 2.95 131,402.68

09 Oct 2012 WEEDEN + CO. USD/DTC 0.0212 Oct 2012

3,950.000 1.000000 NHDX Local 20.674500 0.00 79.00 1.83 81,583.45
Base 20.674500 0.00 79.00 1.83 81,583.45

10 Oct 2012 WEEDEN + CO. USD/DTC 0.0215 Oct 2012

8,150.000 1.000000 NHDX Local 20.879800 0.00 163.00 3.82 170,003.55
Base 20.879800 0.00 163.00 3.82 170,003.55

11 Oct 2012 WEEDEN + CO. USD/DTC 0.0216 Oct 2012

2,650.000 1.000000 NHDX Local 21.156300 0.00 53.00 1.26 56,009.94
Base 21.156300 0.00 53.00 1.26 56,009.94

26883D108 Total

25,800.000 Local 0.00 505.50 12.06 536,608.19
Base 0.00 505.50 12.06 536,608.19

26969P108 EAGLE MATERIALS INC COMMON STOCK USD.0126 Nov 2012 JEFFERIES+ COMPANY INC USD/DTC 0.0429 Nov 2012

1,840.000 1.000000 NHHO Local 55.899500 0.00 64.40 2.31 102,788.37
Base 55.899500 0.00 64.40 2.31 102,788.37

21 Dec 2012 ISI GROUPINC USD/DTC 0.0427 Dec 2012

1,470.000 1.000000 NHHO Local 57.725200 0.00 51.45 1.91 84,802.68
Base 57.725200 0.00 51.45 1.91 84,802.68
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26969P108 Total

3,310.000 Local 0.00 115.85 4.22 187,591.05
Base 0.00 115.85 4.22 187,591.05

277432100 EASTMAN CHEMICAL CO COMMON STOCK USD.0116 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0121 Nov 2012

11,500.000 1.000000 NHDF Local 55.720900 0.00 115.00 14.35 640,661.00
Base 55.720900 0.00 115.00 14.35 640,661.00

278058102 EATON CORP COMMON STOCK USD.5 03 Dec 2012 MERGER NON CASH USD/DTC03 Dec 2012

19,498.000 1.000000 NHDM Local 51.480000 0.00 0.00 0.00 1,003,757.04
Base 51.480000 0.00 0.00 0.00 1,003,757.04

278058102 EATON CORP COMMON STOCK USD.5 03 Dec 2012 MERGER NON CASH USD/DTC03 Dec 2012

14,522.000 1.000000 NHHY Local 51.480000 0.00 0.00 0.00 747,592.56
Base 51.480000 0.00 0.00 0.00 747,592.56

278058102 Total

34,020.000 Local 0.00 0.00 0.00 1,751,349.60
Base 0.00 0.00 0.00 1,751,349.60

278715206 EBIX INC COMMON STOCK USD.1 02 Oct 2012 NATIONAL FINANCIAL SERVICES CORP. USD/DTC 0.0305 Oct 2012

700.000 1.000000 NHDX Local 23.748000 0.00 21.00 0.38 16,602.22
Base 23.748000 0.00 21.00 0.38 16,602.22

03 Oct 2012 BNY CONVERGEX LJR USD/DTC 0.0209 Oct 2012

150.000 1.000000 NHDX Local 24.034300 0.00 3.00 0.09 3,602.06
Base 24.034300 0.00 3.00 0.09 3,602.06

04 Oct 2012 BNY CONVERGEX LJR USD/DTC 0.0210 Oct 2012

750.000 1.000000 NHDX Local 24.035600 0.00 15.00 0.41 18,011.29
Base 24.035600 0.00 15.00 0.41 18,011.29

05 Oct 2012 BNY CONVERGEX LJR USD/DTC 0.0211 Oct 2012

400.000 1.000000 NHDX Local 24.238600 0.00 8.00 0.22 9,687.22
Base 24.238600 0.00 8.00 0.22 9,687.22
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278715206 Total

2,000.000 Local 0.00 47.00 1.10 47,902.79
Base 0.00 47.00 1.10 47,902.79

278865100 ECOLAB INC COMMON STOCK USD1. 17 Oct 2012 LIQUIDNETINC USD/DTC 0.0222 Oct 2012

11,617.000 1.000000 NHDZ Local 69.114700 0.00 232.34 17.99 802,655.14
Base 69.114700 0.00 232.34 17.99 802,655.14

17 Oct 2012 MACQUARIESECURITIES (USA) INC USD/DTC 0.0322 Oct 2012

36,183.000 1.000000 NHDZ Local 69.290300 0.00 1,085.49 56.16 2,505,989.27
Base 69.290300 0.00 1,085.49 56.16 2,505,989.27

04 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0107 Dec 2012

2,939.000 1.000000 NHDZ Local 71.936000 0.00 29.39 4.74 211,385.77
Base 71.936000 0.00 29.39 4.74 211,385.77

05 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0110 Dec 2012

29,933.000 1.000000 NHDZ Local 71.685300 0.00 299.33 48.07 2,145,408.68
Base 71.685300 0.00 299.33 48.07 2,145,408.68

06 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0111 Dec 2012

6,528.000 1.000000 NHDZ Local 71.712100 0.00 65.28 10.49 468,060.82
Base 71.712100 0.00 65.28 10.49 468,060.82

278865100 Total

87,200.000 Local 0.00 1,711.83 137.45 6,133,499.68
Base 0.00 1,711.83 137.45 6,133,499.68

28660G106 ELIZABETH ARDEN INC COMMON STOCK USD.0107 Nov 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0213 Nov 2012

1,350.000 1.000000 NHHO Local 47.307300 0.00 27.00 1.44 63,836.42
Base 47.307300 0.00 27.00 1.44 63,836.42

288853104 PERRY ELLIS INTERNATIONAL COMMON STOCK USD.0106 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0309 Nov 2012

2,575.000 1.000000 NHDX Local 20.269300 0.00 77.25 1.17 52,115.03
Base 20.269300 0.00 77.25 1.17 52,115.03

16 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0321 Nov 2012
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3,900.000 1.000000 NHDX Local 20.462200 0.00 117.00 1.79 79,683.79
Base 20.462200 0.00 117.00 1.79 79,683.79

19 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0323 Nov 2012

400.000 1.000000 NHDX Local 21.315000 0.00 12.00 0.20 8,513.80
Base 21.315000 0.00 12.00 0.20 8,513.80

20 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0326 Nov 2012

2,950.000 1.000000 NHDX Local 21.469000 0.00 88.50 1.42 63,243.63
Base 21.469000 0.00 88.50 1.42 63,243.63

28 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0303 Dec 2012

6,400.000 1.000000 NHDX Local 21.840500 0.00 192.00 3.14 139,584.06
Base 21.840500 0.00 192.00 3.14 139,584.06

11 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0314 Dec 2012

6,150.000 1.000000 NHDX Local 21.823900 0.00 184.50 3.01 134,029.48
Base 21.823900 0.00 184.50 3.01 134,029.48

12 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0317 Dec 2012

5,275.000 1.000000 NHDX Local 21.776200 0.00 158.25 2.58 114,708.63
Base 21.776200 0.00 158.25 2.58 114,708.63

288853104 Total

27,650.000 Local 0.00 829.50 13.31 591,878.42
Base 0.00 829.50 13.31 591,878.42

29101U100 EMERALD OIL INC COMMON STOCK USD. 23 Oct 2012 REVERSE SPLIT NON CASH USD/DTC23 Oct 2012

27,800.000 1.000000 NHHZ Local 2.169972 0.00 0.00 0.00 60,325.24
Base 2.169972 0.00 0.00 0.00 60,325.24

29101U209 EMERALD OIL INC COMMON STOCK USD. 24 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

800.000 1.000000 NHHZ Local 5.865000 0.00 12.00 0.11 4,679.89
Base 5.865000 0.00 12.00 0.11 4,679.89

02 Nov 2012 SALE OF FRACTIONAL S USD/DTC02 Nov 2012

0.425 1.000000 NHHZ Local 8.305882 0.00 0.00 0.00 3.53
Base 8.305882 0.00 0.00 0.00 3.53
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29101U209 Total

800.425 Local 0.00 12.00 0.11 4,683.42
Base 0.00 12.00 0.11 4,683.42

29264F205 ENDO HEALTH SOLUTIONS INC COMMON STOCK USD.0102 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0305 Oct 2012

5,900.000 1.000000 NHDX Local 31.939200 0.00 177.00 4.23 188,260.05
Base 31.939200 0.00 177.00 4.23 188,260.05

29273R109 ENERGY TRANSFER PARTNERS W/I LTD PART NPV 12 Oct 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0117 Oct 2012

2,800.000 1.000000 NHIM Local 42.915400 0.00 37.80 2.70 120,122.62
Base 42.915400 0.00 37.80 2.70 120,122.62

15 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0118 Oct 2012

4,700.000 1.000000 NHIM Local 42.357900 0.00 63.45 4.46 199,014.22
Base 42.357900 0.00 63.45 4.46 199,014.22

16 Oct 2012 UBS SECURITIES LLC USD/DTC 0.0119 Oct 2012

3,905.000 1.000000 NHIM Local 42.531201 0.00 52.72 3.73 166,027.89
Base 42.531201 0.00 52.72 3.73 166,027.89

29273R109 ENERGY TRANSFER PARTNERS W/I LTD PART NPV 17 Oct 2012 SALE OF FRACTIONAL S USD/DTC17 Oct 2012

0.987 1.000000 NHHY Local 43.728470 0.00 0.00 0.00 43.16
Base 43.728470 0.00 0.00 0.00 43.16

29273R109 ENERGY TRANSFER PARTNERS W/I LTD PART NPV 17 Oct 2012 SALE OF FRACTIONAL S USD/DTC17 Oct 2012

0.158 1.000000 NHIM Local 32.911392 0.00 0.00 0.00 5.20
Base 32.911392 0.00 0.00 0.00 5.20

29273R109 ENERGY TRANSFER PARTNERS W/I LTD PART NPV 17 Oct 2012 SALE OF FRACTIONAL S USD/DTC17 Oct 2012

0.173 1.000000 NHDM Local 136.763005 0.00 0.00 0.00 23.66
Base 136.763005 0.00 0.00 0.00 23.66

29273R109 ENERGY TRANSFER PARTNERS W/I LTD PART NPV 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0113 Nov 2012

315.000 1.000000 NHHY Local 41.093700 0.00 4.72 0.29 12,939.51
Base 41.093700 0.00 4.72 0.29 12,939.51

29273R109 ENERGY TRANSFER PARTNERS W/I LTD PART NPV 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012
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2,938.000 1.000000 NHDM Local 43.072600 0.00 44.07 2.84 126,500.39
Base 43.072600 0.00 44.07 2.84 126,500.39

29273R109 Total

14,659.318 Local 0.00 202.76 14.02 624,676.65
Base 0.00 202.76 14.02 624,676.65

29788A104 E2OPEN INC COMMON STOCK 31 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

100.000 1.000000 NHIH Local 17.501900 0.00 0.00 0.04 1,750.15
Base 17.501900 0.00 0.00 0.04 1,750.15

29977G102 EVERBANK FINANCIAL CORP COMMON STOCK USD1. 02 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0307 Nov 2012

4,280.000 1.000000 NHHO Local 15.740400 0.00 107.00 1.51 67,260.40
Base 15.740400 0.00 107.00 1.51 67,260.40

300645108 EXAR CORP COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,000.000 1.000000 NHIH Local 8.653900 0.00 0.00 0.20 8,653.70
Base 8.653900 0.00 0.00 0.20 8,653.70

30219G108 EXPRESS SCRIPTS HOLDING CO COMMON STOCK USD.0108 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0211 Oct 2012

4,824.000 1.000000 NHEZ Local 64.143200 0.00 96.48 6.93 309,323.39
Base 64.143200 0.00 96.48 6.93 309,323.39

09 Oct 2012 BOE SECURITIES INC/BROADCORT CAP CO USD/DTC 0.0212 Oct 2012

1,206.000 1.000000 NHEZ Local 62.891200 0.00 24.12 1.70 75,820.97
Base 62.891200 0.00 24.12 1.70 75,820.97

09 Oct 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0212 Oct 2012

1,206.000 1.000000 NHEZ Local 62.973900 0.00 24.12 1.71 75,920.69
Base 62.973900 0.00 24.12 1.71 75,920.69

09 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0212 Oct 2012

6,258.000 1.000000 NHEZ Local 62.864100 0.00 125.16 8.81 393,269.57
Base 62.864100 0.00 125.16 8.81 393,269.57

26 Oct 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0231 Oct 2012

9,661.000 1.000000 NHEZ Local 62.376600 0.00 193.22 13.50 602,413.61
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Base 62.376600 0.00 193.22 13.50 602,413.61

30219G108 Total

23,155.000 Local 0.00 463.10 32.65 1,456,748.23
Base 0.00 463.10 32.65 1,456,748.23

30231G102 EXXON MOBIL CORP COMMON STOCK NPV 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,900.000 1.000000 NHDM Local 86.870300 0.00 28.50 3.70 165,021.37
Base 86.870300 0.00 28.50 3.70 165,021.37

30241L109 FEI COMPANY COMMON STOCK NPV 02 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0305 Oct 2012

2,390.000 1.000000 NHHO Local 50.587900 0.00 59.75 2.71 120,842.62
Base 50.587900 0.00 59.75 2.71 120,842.62

03 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0309 Oct 2012

1,590.000 1.000000 NHHO Local 50.096400 0.00 39.75 1.79 79,611.74
Base 50.096400 0.00 39.75 1.79 79,611.74

30241L109 Total

3,980.000 Local 0.00 99.50 4.50 200,454.36
Base 0.00 99.50 4.50 200,454.36

30249U101 FMC TECHNOLOGIES INC COMMON STOCK USD.0117 Oct 2012 HOWARD WEIL DIVISION LEGG MASON USD/DTC 0.0322 Oct 2012

52,743.000 1.000000 NHDZ Local 45.498100 0.00 1,582.29 53.76 2,398,070.24
Base 45.498100 0.00 1,582.29 53.76 2,398,070.24

19 Oct 2012 AQUA SECURITIES LP USD/DTC 0.0224 Oct 2012

5,237.000 1.000000 NHDZ Local 44.940000 0.00 104.74 5.28 235,240.76
Base 44.940000 0.00 104.74 5.28 235,240.76

19 Oct 2012 MERRILL LYNCH PROFESSIONAL CLEARING USD/DTC 0.0424 Oct 2012

16,333.000 1.000000 NHDZ Local 44.699600 0.00 653.32 16.36 729,408.89
Base 44.699600 0.00 653.32 16.36 729,408.89

18 Oct 2012 MERRILL LYNCH PROFESSIONAL CLEARING USD/DTC 0.0423 Oct 2012

32,287.000 1.000000 NHDZ Local 45.701500 0.00 1,291.48 33.06 1,474,239.79
Base 45.701500 0.00 1,291.48 33.06 1,474,239.79
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11 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0114 Dec 2012

35,305.000 1.000000 NHDZ Local 42.144600 0.00 353.05 33.33 1,487,528.72
Base 42.144600 0.00 353.05 33.33 1,487,528.72

11 Dec 2012 LIQUIDNETINC USD/DTC 0.0214 Dec 2012

1,412.000 1.000000 NHDZ Local 42.195000 0.00 28.24 1.34 59,549.76
Base 42.195000 0.00 28.24 1.34 59,549.76

12 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0117 Dec 2012

21,747.000 1.000000 NHDZ Local 42.393500 0.00 217.47 20.66 921,693.31
Base 42.393500 0.00 217.47 20.66 921,693.31

12 Dec 2012 LIQUIDNETINC USD/DTC 0.0217 Dec 2012

6,581.000 1.000000 NHDZ Local 42.495000 0.00 131.62 6.27 279,521.71
Base 42.495000 0.00 131.62 6.27 279,521.71

13 Dec 2012 AQUA SECURITIES LP USD/DTC 0.0218 Dec 2012

6,934.000 1.000000 NHDZ Local 41.567600 0.00 138.68 6.46 288,084.60
Base 41.567600 0.00 138.68 6.46 288,084.60

13 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0118 Dec 2012

21,315.000 1.000000 NHDZ Local 41.996400 0.00 213.15 20.06 894,920.06
Base 41.996400 0.00 213.15 20.06 894,920.06

14 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0119 Dec 2012

6,906.000 1.000000 NHDZ Local 40.613100 0.00 69.06 6.29 280,398.72
Base 40.613100 0.00 69.06 6.29 280,398.72

30249U101 Total

206,800.000 Local 0.00 4,783.10 202.87 9,048,656.56
Base 0.00 4,783.10 202.87 9,048,656.56

302633102 FSI INTL INC COMMON STOCK NPV 12 Oct 2012 32 MERGER USD/DTC13 Nov 2012

22,600.000 1.000000 NHHZ Local 6.200000 0.00 0.00 0.00 140,120.00
Base 6.200000 0.00 0.00 0.00 140,120.00

302633102 FSI INTL INC COMMON STOCK NPV 12 Oct 2012 MERGER USD/DTC

6,400.000 1.000000 NHIH Local 6.200000 0.00 0.00 0.00 39,680.00
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Base 6.200000 0.00 0.00 0.00 39,680.00

12 Oct 2012 MERGER USD/DTCCANCEL

-6,400.000 1.000000 NHIH Local 6.200000 0.00 0.00 0.00 -39,680.00
Base 6.200000 0.00 0.00 0.00 -39,680.00

10 Oct 2012 TENDER OFFER USD/DTC

6,400.000 1.000000 NHIH Local 6.200000 0.00 0.00 0.00 39,680.00
Base 6.200000 0.00 0.00 0.00 39,680.00

10 Oct 2012 TENDER OFFER USD/DTCCANCEL

-6,400.000 1.000000 NHIH Local 6.200000 0.00 0.00 0.00 -39,680.00
Base 6.200000 0.00 0.00 0.00 -39,680.00

10 Oct 2012 TENDER OFFER USD/DTC15 Oct 2012

6,400.000 1.000000 NHIH Local 6.200000 0.00 0.00 0.00 39,680.00
Base 6.200000 0.00 0.00 0.00 39,680.00

302633102 Total

29,000.000 Local 0.00 0.00 0.00 179,800.00
Base 0.00 0.00 0.00 179,800.00

303726103 FAIRCHILD SEMICONDUCTOR INTE COMMON STOCK USD.0108 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0311 Oct 2012

3,890.000 1.000000 NHHO Local 12.810400 0.00 97.25 1.12 49,734.09
Base 12.810400 0.00 97.25 1.12 49,734.09

09 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0312 Oct 2012

9,100.000 1.000000 NHHO Local 12.610000 0.00 227.50 2.58 114,520.92
Base 12.610000 0.00 227.50 2.58 114,520.92

10 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0315 Oct 2012

19,500.000 1.000000 NHHO Local 12.013100 0.00 487.50 5.25 233,762.70
Base 12.013100 0.00 487.50 5.25 233,762.70

11 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0316 Oct 2012

19,210.000 1.000000 NHHO Local 11.973400 0.00 480.25 5.16 229,523.60
Base 11.973400 0.00 480.25 5.16 229,523.60
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303726103 Total

51,700.000 Local 0.00 1,292.50 14.11 627,541.31
Base 0.00 1,292.50 14.11 627,541.31

311900104 FASTENAL CO COMMON STOCK USD.0126 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0331 Dec 2012

20,528.000 1.000000 NHIB Local 46.263200 0.00 615.84 21.27 949,053.86
Base 46.263200 0.00 615.84 21.27 949,053.86

31620M106 FIDELITY NATIONAL INFORMATIO COMMON STOCK USD.0121 Dec 2012 STATE STREET BANK AND TRUST USD/DTC

28,500.000 1.000000 NHEL Local 35.460000 0.00 0.00 0.00 1,010,610.00
Base 35.460000 0.00 0.00 0.00 1,010,610.00

21 Dec 2012 STATE STREET BANK AND TRUST USD/DTCCANCEL

-28,500.000 1.000000 NHEL Local 35.460000 0.00 0.00 0.00 -1,010,610.00
Base 35.460000 0.00 0.00 0.00 -1,010,610.00

21 Dec 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC

28,500.000 1.000000 NHEL Local 35.460000 0.00 0.00 0.00 1,010,610.00
Base 35.460000 0.00 0.00 0.00 1,010,610.00

21 Dec 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTCCANCEL

-28,500.000 1.000000 NHEL Local 35.460000 0.00 0.00 0.00 -1,010,610.00
Base 35.460000 0.00 0.00 0.00 -1,010,610.00

21 Dec 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC21 Dec 2012

28,500.000 1.000000 NHEL Local 35.460000 0.00 0.00 0.00 1,010,610.00
Base 35.460000 0.00 0.00 0.00 1,010,610.00

31620M106 Total

28,500.000 Local 0.00 0.00 0.00 1,010,610.00
Base 0.00 0.00 0.00 1,010,610.00

316394105 FIDELITY SOUTHERN CORP COMMON STOCK NPV 23 Nov 2012 SALE OF FRACTIONAL S USD/DTC23 Nov 2012

0.200 1.000000 NHHZ Local 7.650000 0.00 0.00 0.00 1.53
Base 7.650000 0.00 0.00 0.00 1.53

316394105 FIDELITY SOUTHERN CORP COMMON STOCK NPV 23 Nov 2012 SALE OF FRACTIONAL S USD/DTC23 Nov 2012
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0.350 1.000000 NHIH Local 7.628571 0.00 0.00 0.00 2.67
Base 7.628571 0.00 0.00 0.00 2.67

316394105 Total

0.550 Local 0.00 0.00 0.00 4.20
Base 0.00 0.00 0.00 4.20

316500107 FIDUS INVESTMENT CORP COMMON STOCK 10 Oct 2012 SALE OF FRACTIONAL S USD/DTC10 Oct 2012

0.403 1.000000 NHHZ Local 13.176178 0.00 0.00 0.00 5.31
Base 13.176178 0.00 0.00 0.00 5.31

316500107 FIDUS INVESTMENT CORP COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

500.000 1.000000 NHIH Local 16.693900 0.00 0.00 0.19 8,346.76
Base 16.693900 0.00 0.00 0.19 8,346.76

316500107 Total

500.403 Local 0.00 0.00 0.19 8,352.07
Base 0.00 0.00 0.19 8,352.07

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0117 Oct 2012 SALE OF FRACTIONAL S USD/DTC17 Oct 2012

0.640 1.000000 NHHZ Local 7.640625 0.00 0.00 0.00 4.89
Base 7.640625 0.00 0.00 0.00 4.89

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0117 Oct 2012 SALE OF FRACTIONAL S USD/DTC17 Oct 2012

0.946 1.000000 NHIH Local 7.653276 0.00 0.00 0.00 7.24
Base 7.653276 0.00 0.00 0.00 7.24

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0114 Nov 2012 SALE OF FRACTIONAL S USD/DTC14 Nov 2012

0.271 1.000000 NHHZ Local 7.601476 0.00 0.00 0.00 2.06
Base 7.601476 0.00 0.00 0.00 2.06

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0114 Nov 2012 SALE OF FRACTIONAL S USD/DTC14 Nov 2012

0.458 1.000000 NHIH Local 7.620087 0.00 0.00 0.00 3.49
Base 7.620087 0.00 0.00 0.00 3.49

31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0113 Dec 2012 SALE OF FRACTIONAL S USD/DTC13 Dec 2012

0.092 1.000000 NHHZ Local 9.891304 0.00 0.00 0.00 0.91
Base 9.891304 0.00 0.00 0.00 0.91
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31678A103 FIFTH STREET FINANCE CORP COMMON STOCK USD.0113 Dec 2012 SALE OF FRACTIONAL S USD/DTC13 Dec 2012

0.947 1.000000 NHIH Local 9.957761 0.00 0.00 0.00 9.43
Base 9.957761 0.00 0.00 0.00 9.43

31678A103 Total

3.354 Local 0.00 0.00 0.00 28.02
Base 0.00 0.00 0.00 28.02

31847R102 FIRST AMERICAN FINANCIAL COMMON STOCK USD. 11 Oct 2012 SANDLER ONEILL + PART LP USD/DTC 0.0316 Oct 2012

12,816.000 1.000000 NHEX Local 23.177600 0.00 384.48 6.66 296,652.98
Base 23.177600 0.00 384.48 6.66 296,652.98

32020R109 FIRST FINL BANKSHARES INC COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

500.000 1.000000 NHHZ Local 36.330000 0.00 7.50 0.41 18,157.09
Base 36.330000 0.00 7.50 0.41 18,157.09

32055Y201 FIRST INTERSTATE BANCSYS/MT COMMON STOCK NPV 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

600.000 1.000000 NHIH Local 15.293900 0.00 0.00 0.21 9,176.13
Base 15.293900 0.00 0.00 0.21 9,176.13

320867104 FIRST MIDWEST BANCORP INC/IL COMMON STOCK USD.0101 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0404 Oct 2012

3,140.000 1.000000 NHHO Local 12.795300 0.00 109.90 0.90 40,066.44
Base 12.795300 0.00 109.90 0.90 40,066.44

02 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0405 Oct 2012

2,700.000 1.000000 NHHO Local 12.652100 0.00 94.50 0.77 34,065.40
Base 12.652100 0.00 94.50 0.77 34,065.40

320867104 Total

5,840.000 Local 0.00 204.40 1.67 74,131.84
Base 0.00 204.40 1.67 74,131.84

337738108 FISERV INC COMMON STOCK USD.0118 Oct 2012 ABEL NOSER CORPORATION USD/DTC 0.0223 Oct 2012

5,930.000 1.000000 NHIB Local 75.769400 0.00 118.60 10.07 449,183.87
Base 75.769400 0.00 118.60 10.07 449,183.87
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346233109 FORESTAR GROUP INC COMMON STOCK USD1. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

600.000 1.000000 NHIH Local 17.083900 0.00 0.00 0.23 10,250.11
Base 17.083900 0.00 0.00 0.23 10,250.11

349882100 FOSSIL INC COMMON STOCK USD.0102 Nov 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0407 Nov 2012

3,844.000 1.000000 NHIB Local 93.732900 0.00 153.76 8.07 360,147.44
Base 93.732900 0.00 153.76 8.07 360,147.44

359990918 FRONTENAC VII LP 30 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH30 Nov 2012

62.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 62.00
Base 1.000000 0.00 0.00 0.00 62.00

360271100 FULTON FINANCIAL CORP COMMON STOCK USD2.515 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0318 Oct 2012

12,550.000 1.000000 NHHO Local 10.264400 0.00 313.75 2.89 128,501.58
Base 10.264400 0.00 313.75 2.89 128,501.58

36299S938 GTCR IX 27 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH27 Dec 2012

6,298,659.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 6,298,659.00
Base 1.000000 0.00 0.00 0.00 6,298,659.00

369604103 GENERAL ELECTRIC CO COMMON STOCK USD.0627 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

18,600.000 1.000000 NHDM Local 20.920000 0.00 279.00 8.72 388,824.28
Base 20.920000 0.00 279.00 8.72 388,824.28

37244E107 GENON ENERGY INC COMMON STOCK USD. 17 Dec 2012 MERGER NON CASH USD/DTC17 Dec 2012

449,600.000 1.000000 NHHZ Local 1.479690 0.00 0.00 0.00 665,268.86
Base 1.479690 0.00 0.00 0.00 665,268.86

37244E107 GENON ENERGY INC COMMON STOCK USD. 17 Dec 2012 MERGER NON CASH USD/DTC17 Dec 2012

136,900.000 1.000000 NHIH Local 1.469700 0.00 0.00 0.00 201,201.93
Base 1.469700 0.00 0.00 0.00 201,201.93

37244E107 Total

586,500.000 Local 0.00 0.00 0.00 866,470.79
Base 0.00 0.00 0.00 866,470.79
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38173M102 GOLUB CAPITAL BDC INC COMMON STOCK USD. 11 Oct 2012 SALE OF FRACTIONAL S USD/DTC11 Oct 2012

0.203 1.000000 NHHZ Local 12.068965 0.00 0.00 0.00 2.45
Base 12.068965 0.00 0.00 0.00 2.45

38173M102 GOLUB CAPITAL BDC INC COMMON STOCK USD. 11 Oct 2012 SALE OF FRACTIONAL S USD/DTC11 Oct 2012

0.580 1.000000 NHIH Local 12.241379 0.00 0.00 0.00 7.10
Base 12.241379 0.00 0.00 0.00 7.10

38173M102 Total

0.783 Local 0.00 0.00 0.00 9.55
Base 0.00 0.00 0.00 9.55

381992924 GOLDER THOMA CRESSEY RAUNER V 25 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH25 Oct 2012

0.090 1.000000 NHEL Local 2,677,555.555555 0.00 0.00 0.00 240,980.00
Base 2,677,555.555555 0.00 0.00 0.00 240,980.00

393657101 GREENBRIER COMPANIES INC COMMON STOCK NPV 13 Dec 2012 INSTINET USD/DTC 0.0218 Dec 2012

7,900.000 1.000000 NHDX Local 18.953500 0.00 158.00 3.36 149,571.29
Base 18.953500 0.00 158.00 3.36 149,571.29

14 Dec 2012 INSTINET USD/DTC 0.0219 Dec 2012

3,950.000 1.000000 NHDX Local 18.864600 0.00 79.00 1.67 74,434.50
Base 18.864600 0.00 79.00 1.67 74,434.50

17 Dec 2012 WEEDEN + CO. USD/DTC 0.0220 Dec 2012

1,000.000 1.000000 NHDX Local 18.851200 0.00 20.00 0.43 18,830.77
Base 18.851200 0.00 20.00 0.43 18,830.77

17 Dec 2012 INSTINET USD/DTC 0.0220 Dec 2012

3,950.000 1.000000 NHDX Local 18.996100 0.00 79.00 1.69 74,953.91
Base 18.996100 0.00 79.00 1.69 74,953.91

393657101 GREENBRIER COMPANIES INC COMMON STOCK NPV 18 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0321 Dec 2012

45,520.000 1.000000 NHDY Local 20.170900 0.00 1,365.60 20.57 916,793.20
Base 20.170900 0.00 1,365.60 20.57 916,793.20

393657101 GREENBRIER COMPANIES INC COMMON STOCK NPV 18 Dec 2012 INSTINET USD/DTC 0.0221 Dec 2012
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5,350.000 1.000000 NHDX Local 20.409000 0.00 107.00 2.45 109,078.70
Base 20.409000 0.00 107.00 2.45 109,078.70

19 Dec 2012 DIRECT ACCESS PARTNERS LLC USD/DTC 0.0324 Dec 2012

8,700.000 1.000000 NHDX Local 20.852500 0.00 261.00 4.07 181,151.68
Base 20.852500 0.00 261.00 4.07 181,151.68

393657101 Total

76,370.000 Local 0.00 2,069.60 34.24 1,524,814.05
Base 0.00 2,069.60 34.24 1,524,814.05

39999N928 GROSVENOR INST US HEDGED EQTY SPEC FUND LIMITED PA 28 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH28 Nov 2012

95,000,000.000 1.000000 NHEI Local 1.000000 0.00 0.00 0.00 95,000,000.00
Base 1.000000 0.00 0.00 0.00 95,000,000.00

29 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH29 Nov 2012

33,000,000.000 1.000000 NHEI Local 1.000000 0.00 0.00 0.00 33,000,000.00
Base 1.000000 0.00 0.00 0.00 33,000,000.00

21 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH21 Dec 2012

3,129,000.000 1.000000 NHEI Local 1.000000 0.00 0.00 0.00 3,129,000.00
Base 1.000000 0.00 0.00 0.00 3,129,000.00

39999N928 Total

131,129,000.000 Local 0.00 0.00 0.00 131,129,000.00
Base 0.00 0.00 0.00 131,129,000.00

400516209 GTECH CORP SR PFD EXCH SER A 04 Dec 2012 ASSET TRANSFER AT MARKET NON CASH USD/NYC04 Dec 2012

701.000 1.000000 NHEF Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

402629208 GULFMARK OFFSHORE INC CL A COMMON STOCK USD.0124 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0328 Dec 2012

1,070.000 1.000000 NHHO Local 33.619100 0.00 26.75 0.81 35,944.88
Base 33.619100 0.00 26.75 0.81 35,944.88

402635304 GULFPORT ENERGY CORP COMMON STOCK USD.0117 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0320 Dec 2012

6,893.000 1.000000 NHEX Local 38.842900 0.00 206.79 6.00 267,531.32
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Base 38.842900 0.00 206.79 6.00 267,531.32

40415F101 HDFC BANK LTD ADR ADR 26 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0329 Nov 2012

37,565.000 1.000000 NHHP Local 41.418300 0.00 1,126.95 34.86 1,554,716.63
Base 41.418300 0.00 1,126.95 34.86 1,554,716.63

404303109 HSN INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

500.000 1.000000 NHIH Local 55.113900 0.00 0.00 0.62 27,556.33
Base 55.113900 0.00 0.00 0.62 27,556.33

40624Q203 HALLMARK FINL SERVICES INC COMMON STOCK USD.1821 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,100.000 1.000000 NHIH Local 9.583900 0.00 0.00 0.24 10,542.05
Base 9.583900 0.00 0.00 0.24 10,542.05

409321502 HAMPTON ROADS BANKSHARES INC COMMON STOCK USD. 24 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0129 Oct 2012

5,394.000 1.000000 NHIH Local 1.324900 0.00 53.94 0.17 7,092.40
Base 1.324900 0.00 53.94 0.17 7,092.40

410120109 HANCOCK HOLDING CO COMMON STOCK USD3. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

600.000 1.000000 NHHZ Local 30.733300 0.00 9.00 0.42 18,430.56
Base 30.733300 0.00 9.00 0.42 18,430.56

410120109 HANCOCK HOLDING CO COMMON STOCK USD3. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

200.000 1.000000 NHIH Local 32.003900 0.00 0.00 0.15 6,400.63
Base 32.003900 0.00 0.00 0.15 6,400.63

410120109 Total

800.000 Local 0.00 9.00 0.57 24,831.19
Base 0.00 9.00 0.57 24,831.19

410867105 HANOVER INSURANCE GROUP INC/ COMMON STOCK USD.0122 Oct 2012 SANDLER ONEILL + PART LP USD/DTC 0.0425 Oct 2012

4,681.000 1.000000 NHEX Local 38.695000 0.00 187.24 4.06 180,940.00
Base 38.695000 0.00 187.24 4.06 180,940.00

23 Oct 2012 SANDLER ONEILL + PART LP USD/DTC 0.0426 Oct 2012

1,613.000 1.000000 NHEX Local 38.312900 0.00 64.52 1.39 61,732.80
Base 38.312900 0.00 64.52 1.39 61,732.80
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410867105 Total

6,294.000 Local 0.00 251.76 5.45 242,672.80
Base 0.00 251.76 5.45 242,672.80

412822108 HARLEY DAVIDSON INC COMMON STOCK USD.0106 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0111 Dec 2012

47,300.000 1.000000 NHDZ Local 45.949800 0.00 473.00 48.69 2,172,903.85
Base 45.949800 0.00 473.00 48.69 2,172,903.85

413086109 HARMAN INTERNATIONAL COMMON STOCK USD.0118 Oct 2012 RBC CAPITAL MARKETS USD/DTC 0.0323 Oct 2012

8,446.000 1.000000 NHDZ Local 44.693500 0.00 253.38 8.46 377,219.46
Base 44.693500 0.00 253.38 8.46 377,219.46

19 Oct 2012 RBC CAPITAL MARKETS USD/DTC 0.0324 Oct 2012

21,536.000 1.000000 NHDZ Local 43.881200 0.00 646.08 21.17 944,358.27
Base 43.881200 0.00 646.08 21.17 944,358.27

22 Oct 2012 RBC CAPITAL MARKETS USD/DTC 0.0325 Oct 2012

22,718.000 1.000000 NHDZ Local 43.587700 0.00 681.54 22.19 989,521.64
Base 43.587700 0.00 681.54 22.19 989,521.64

413086109 Total

52,700.000 Local 0.00 1,581.00 51.82 2,311,099.37
Base 0.00 1,581.00 51.82 2,311,099.37

419879101 HAWAIIAN HOLDINGS INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,400.000 1.000000 NHIH Local 6.593900 0.00 0.00 0.21 9,231.25
Base 6.593900 0.00 0.00 0.21 9,231.25

421924309 HEALTHSOUTH CORP COMMON STOCK USD.0111 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0314 Dec 2012

79,300.000 1.000000 NHDZ Local 21.849000 0.00 2,379.00 38.81 1,730,207.89
Base 21.849000 0.00 2,379.00 38.81 1,730,207.89

427096508 HERCULES TECHNOLOGY GROWTH COMMON STOCK USD. 14 Dec 2012 SALE OF FRACTIONAL S USD/DTC14 Dec 2012

0.926 1.000000 NHHZ Local 9.676025 0.00 0.00 0.00 8.96
Base 9.676025 0.00 0.00 0.00 8.96

427096508 HERCULES TECHNOLOGY GROWTH COMMON STOCK USD. 14 Dec 2012 SALE OF FRACTIONAL S USD/DTC14 Dec 2012
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0.439 1.000000 NHIH Local 9.681093 0.00 0.00 0.00 4.25
Base 9.681093 0.00 0.00 0.00 4.25

427096508 Total

1.365 Local 0.00 0.00 0.00 13.21
Base 0.00 0.00 0.00 13.21

428291108 HEXCEL CORP COMMON STOCK USD.0101 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0404 Oct 2012

3,090.000 1.000000 NHHO Local 24.177500 0.00 108.15 1.68 74,598.65
Base 24.177500 0.00 108.15 1.68 74,598.65

31 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0305 Nov 2012

6,230.000 1.000000 NHHO Local 25.483400 0.00 155.75 3.56 158,602.27
Base 25.483400 0.00 155.75 3.56 158,602.27

428291108 Total

9,320.000 Local 0.00 263.90 5.24 233,200.92
Base 0.00 263.90 5.24 233,200.92

42840B101 HI TECH PHARMACAL CO INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

300.000 1.000000 NHIH Local 35.343900 0.00 0.00 0.24 10,602.93
Base 35.343900 0.00 0.00 0.24 10,602.93

428567101 HIBBETT SPORTS INC COMMON STOCK USD.0128 Nov 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0403 Dec 2012

3,280.000 1.000000 NHHO Local 54.560800 0.00 114.80 4.01 178,840.61
Base 54.560800 0.00 114.80 4.01 178,840.61

29 Nov 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0404 Dec 2012

2,190.000 1.000000 NHHO Local 54.609200 0.00 76.65 2.68 119,514.82
Base 54.609200 0.00 76.65 2.68 119,514.82

30 Nov 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0405 Dec 2012

2,180.000 1.000000 NHHO Local 53.904100 0.00 76.30 2.64 117,432.00
Base 53.904100 0.00 76.30 2.64 117,432.00

03 Dec 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0406 Dec 2012

1,570.000 1.000000 NHHO Local 53.589800 0.00 54.95 1.89 84,079.15
Base 53.589800 0.00 54.95 1.89 84,079.15
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428567101 Total

9,220.000 Local 0.00 322.70 11.22 499,866.58
Base 0.00 322.70 11.22 499,866.58

42983D104 HIGHER ONE HOLDINGS INC COMMON STOCK 31 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0305 Nov 2012

16,360.000 1.000000 NHDY Local 12.671100 0.00 490.80 4.65 206,803.75
Base 12.671100 0.00 490.80 4.65 206,803.75

18 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0221 Dec 2012

40,000.000 1.000000 NHDY Local 10.315600 0.00 800.00 9.25 411,814.75
Base 10.315600 0.00 800.00 9.25 411,814.75

42983D104 Total

56,360.000 Local 0.00 1,290.80 13.90 618,618.50
Base 0.00 1,290.80 13.90 618,618.50

44045A102 HORIZON TECHNOLOGY FINANCE C COMMON STOCK 14 Dec 2012 SALE OF FRACTIONAL S USD/DTC14 Dec 2012

0.928 1.000000 NHHZ Local 11.831896 0.00 0.00 0.00 10.98
Base 11.831896 0.00 0.00 0.00 10.98

44045A102 HORIZON TECHNOLOGY FINANCE C COMMON STOCK 14 Dec 2012 SALE OF FRACTIONAL S USD/DTC14 Dec 2012

0.336 1.000000 NHIH Local 11.845238 0.00 0.00 0.00 3.98
Base 11.845238 0.00 0.00 0.00 3.98

44045A102 Total

1.264 Local 0.00 0.00 0.00 14.96
Base 0.00 0.00 0.00 14.96

449172204 HYSTER YALE MATLS HANDLING INC COMMON STOCK 11 Oct 2012 CONVERSION NON CASH USD/DTC28 Nov 2012

3,183.000 1.000000 NHHZ Local 28.133019 0.00 0.00 0.00 89,547.40
Base 28.133019 0.00 0.00 0.00 89,547.40

449172204 HYSTER YALE MATLS HANDLING INC COMMON STOCK 11 Oct 2012 CONVERSION NON CASH USD/DTC28 Nov 2012

1,000.000 1.000000 NHIH Local 30.273760 0.00 0.00 0.00 30,273.76
Base 30.273760 0.00 0.00 0.00 30,273.76
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449172204 Total

4,183.000 Local 0.00 0.00 0.00 119,821.16
Base 0.00 0.00 0.00 119,821.16

450828108 IBERIABANK CORP COMMON STOCK USD1. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

400.000 1.000000 NHHZ Local 48.345000 0.00 6.00 0.44 19,331.56
Base 48.345000 0.00 6.00 0.44 19,331.56

451734107 IHS INC CLASS A COMMON STOCK USD.0126 Dec 2012 STATE STREET GLOBAL MARKETS, LLC USD/DTC 0.0531 Dec 2012

3,663.000 1.000000 NHIB Local 95.863400 0.00 183.15 7.87 350,956.61
Base 95.863400 0.00 183.15 7.87 350,956.61

452327109 ILLUMINA INC COMMON STOCK USD.0119 Dec 2012 4 ABEL NOSER CORPORATION USD/DTC 0.0228 Dec 2012

6,702.000 1.000000 NHIB Local 51.782900 0.00 134.04 7.78 346,907.18
Base 51.782900 0.00 134.04 7.78 346,907.18

45666Q102 INFORMATICA CORP COMMON STOCK USD. 17 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0322 Oct 2012

114,500.000 1.000000 NHDZ Local 27.674300 0.00 3,435.00 70.98 3,165,201.37
Base 27.674300 0.00 3,435.00 70.98 3,165,201.37

45666Q102 INFORMATICA CORP COMMON STOCK USD. 05 Dec 2012 LIQUIDNETINC USD/DTC 0.0210 Dec 2012

2,020.000 1.000000 NHDU Local 25.245000 0.00 40.40 1.15 50,953.35
Base 25.245000 0.00 40.40 1.15 50,953.35

05 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0110 Dec 2012

2,440.000 1.000000 NHDU Local 25.000000 0.00 24.40 1.37 60,974.23
Base 25.000000 0.00 24.40 1.37 60,974.23

05 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0110 Dec 2012

11,180.000 1.000000 NHDU Local 25.111400 0.00 55.90 6.29 280,683.26
Base 25.111400 0.00 55.90 6.29 280,683.26

45666Q102 Total

130,140.000 Local 0.00 3,555.70 79.79 3,557,812.21
Base 0.00 3,555.70 79.79 3,557,812.21

45867G101 INTERDIGITAL INC COMMON STOCK USD.0107 Nov 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0313 Nov 2012
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4,300.000 1.000000 NHDX Local 41.030500 0.00 129.00 3.96 176,298.19
Base 41.030500 0.00 129.00 3.96 176,298.19

12 Nov 2012 GREENTREEBROKERAGE SERVICES INC USD/DTC 0.0215 Nov 2012

11,500.000 1.000000 NHDX Local 41.598900 0.00 230.00 10.72 478,146.63
Base 41.598900 0.00 230.00 10.72 478,146.63

13 Dec 2012 CRAIG - HALLUM USD/DTC 0.0318 Dec 2012

1,750.000 1.000000 NHDX Local 43.380500 0.00 52.50 1.71 75,861.67
Base 43.380500 0.00 52.50 1.71 75,861.67

14 Dec 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0319 Dec 2012

5,500.000 1.000000 NHDX Local 43.035700 0.00 165.00 5.31 236,526.04
Base 43.035700 0.00 165.00 5.31 236,526.04

17 Dec 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0320 Dec 2012

1,800.000 1.000000 NHDX Local 43.023900 0.00 54.00 1.74 77,387.28
Base 43.023900 0.00 54.00 1.74 77,387.28

45867G101 INTERDIGITAL INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

600.000 1.000000 NHIH Local 40.973900 0.00 0.00 0.56 24,583.78
Base 40.973900 0.00 0.00 0.56 24,583.78

45867G101 Total

25,450.000 Local 0.00 630.50 24.00 1,068,803.59
Base 0.00 630.50 24.00 1,068,803.59

459200101 INTL BUSINESS MACHINES CORP COMMON STOCK USD.2 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0128 Dec 2012

567.000 1.000000 NHDM Local 192.087700 0.00 8.50 2.44 108,902.79
Base 192.087700 0.00 8.50 2.44 108,902.79

460335201 INTL SPEEDWAY CORP CL A COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

700.000 1.000000 NHHZ Local 25.322100 0.00 10.50 0.40 17,714.57
Base 25.322100 0.00 10.50 0.40 17,714.57

460981301 INTERSECTIONS INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

1,700.000 1.000000 NHHZ Local 8.719600 0.00 25.50 0.34 14,797.48
Base 8.719600 0.00 25.50 0.34 14,797.48
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46118H104 INTRALINKS HOLDINGS INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,200.000 1.000000 NHIH Local 6.293900 0.00 0.00 0.17 7,552.51
Base 6.293900 0.00 0.00 0.17 7,552.51

46270W105 IRIS INTERNATIONAL INC COMMON STOCK USD.0102 Nov 2012 MERGER USD/DTC

80,330.000 1.000000 NHDY Local 19.500000 0.00 0.00 0.00 1,566,435.00
Base 19.500000 0.00 0.00 0.00 1,566,435.00

02 Nov 2012 MERGER USD/DTCCANCEL

-80,330.000 1.000000 NHDY Local 19.500000 0.00 0.00 0.00 -1,566,435.00
Base 19.500000 0.00 0.00 0.00 -1,566,435.00

46270W105 IRIS INTERNATIONAL INC COMMON STOCK USD.0102 Nov 2012 MERGER USD/DTC

2,950.000 1.000000 NHIH Local 19.500000 0.00 0.00 0.00 57,525.00
Base 19.500000 0.00 0.00 0.00 57,525.00

02 Nov 2012 MERGER USD/DTCCANCEL

-2,950.000 1.000000 NHIH Local 19.500000 0.00 0.00 0.00 -57,525.00
Base 19.500000 0.00 0.00 0.00 -57,525.00

31 Oct 2012 TENDER OFFER USD/DTC

2,950.000 1.000000 NHIH Local 19.500000 0.00 0.00 0.00 57,525.00
Base 19.500000 0.00 0.00 0.00 57,525.00

31 Oct 2012 TENDER OFFER USD/DTCCANCEL

-2,950.000 1.000000 NHIH Local 19.500000 0.00 0.00 0.00 -57,525.00
Base 19.500000 0.00 0.00 0.00 -57,525.00

46270W105 IRIS INTERNATIONAL INC COMMON STOCK USD.0131 Oct 2012 TENDER OFFER USD/DTC

80,330.000 1.000000 NHDY Local 19.500000 0.00 0.00 0.00 1,566,435.00
Base 19.500000 0.00 0.00 0.00 1,566,435.00

31 Oct 2012 TENDER OFFER USD/DTCCANCEL

-80,330.000 1.000000 NHDY Local 19.500000 0.00 0.00 0.00 -1,566,435.00
Base 19.500000 0.00 0.00 0.00 -1,566,435.00

31 Oct 2012 TENDER OFFER USD/DTC02 Nov 2012
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80,330.000 1.000000 NHDY Local 19.500000 0.00 0.00 0.00 1,566,435.00
Base 19.500000 0.00 0.00 0.00 1,566,435.00

46270W105 IRIS INTERNATIONAL INC COMMON STOCK USD.0131 Oct 2012 TENDER OFFER USD/DTC02 Nov 2012

2,950.000 1.000000 NHIH Local 19.500000 0.00 0.00 0.00 57,525.00
Base 19.500000 0.00 0.00 0.00 57,525.00

46270W105 Total

83,280.000 Local 0.00 0.00 0.00 1,623,960.00
Base 0.00 0.00 0.00 1,623,960.00

462846106 IRON MOUNTAIN INC COMMON STOCK USD.0105 Dec 2012 SALE OF FRACTIONAL S USD/DTC05 Dec 2012

0.410 1.000000 NHDM Local 31.463414 0.00 0.00 0.00 12.90
Base 31.463414 0.00 0.00 0.00 12.90

462846106 IRON MOUNTAIN INC COMMON STOCK USD.0105 Dec 2012 SALE OF FRACTIONAL S USD/DTC05 Dec 2012

0.424 1.000000 NHHY Local 31.462264 0.00 0.00 0.00 13.34
Base 31.462264 0.00 0.00 0.00 13.34

462846106 IRON MOUNTAIN INC COMMON STOCK USD.0105 Dec 2012 SALE OF FRACTIONAL S USD/DTC05 Dec 2012

0.279 1.000000 NHIM Local 31.469534 0.00 0.00 0.00 8.78
Base 31.469534 0.00 0.00 0.00 8.78

462846106 Total

1.113 Local 0.00 0.00 0.00 35.02
Base 0.00 0.00 0.00 35.02

463995993 INVESCO VENTURE PARTNRSHIP FUND II LP 31 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH31 Dec 2012

193,137.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 193,137.00
Base 1.000000 0.00 0.00 0.00 193,137.00

46612K108 JDA SOFTWARE GROUP INC COMMON STOCK USD.0120 Dec 2012 6 TENDER OFFER USD/DTC26 Dec 2012

7,500.000 1.000000 NHIH Local 45.000000 0.00 0.00 0.00 337,500.00
Base 45.000000 0.00 0.00 0.00 337,500.00

46612K108 JDA SOFTWARE GROUP INC COMMON STOCK USD.0124 Dec 2012 MERGER USD/DTC24 Dec 2012

18,974.000 1.000000 NHHZ Local 45.000000 0.00 0.00 0.00 853,830.00
Base 45.000000 0.00 0.00 0.00 853,830.00
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46612K108 Total

26,474.000 Local 0.00 0.00 0.00 1,191,330.00
Base 0.00 0.00 0.00 1,191,330.00

467998910 JK + B CAPITAL IV LP 09 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-6,910.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -6,910.00
Base 1.000000 0.00 0.00 0.00 -6,910.00

07 Aug 2012 AUTREPAT-DISTRIBUTION USD/OTH07 Aug 2012

6,910.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 6,910.00
Base 1.000000 0.00 0.00 0.00 6,910.00

24 Oct 2012 STOCK DISTRIBUTION USD/BOS25 Oct 2012

6,270,075.193 1.000000 NHEL Local 0.492999 0.00 0.00 0.00 3,091,147.00
Base 0.492999 0.00 0.00 0.00 3,091,147.00

24 Oct 2012 STOCK DISTRIBUTION USD/BOS25 Oct 2012

1,285,067.949 1.000000 NHEL Local 1.559999 0.00 0.00 0.00 2,004,706.00
Base 1.559999 0.00 0.00 0.00 2,004,706.00

467998910 Total

7,555,143.142 Local 0.00 0.00 0.00 5,095,853.00
Base 0.00 0.00 0.00 5,095,853.00

47012E106 JAKKS PACIFIC INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

700.000 1.000000 NHIH Local 12.973900 0.00 0.00 0.21 9,081.52
Base 12.973900 0.00 0.00 0.21 9,081.52

482470200 KIT DIGITAL INC COMMON STOCK USD. 24 Dec 2012 LOOP CAPITAL MARKETS USD/DTC28 Dec 2012

9,100.000 1.000000 NHIH Local 0.250000 0.00 0.00 0.06 2,274.94
Base 0.250000 0.00 0.00 0.06 2,274.94

482470200 KIT DIGITAL INC COMMON STOCK USD. 24 Dec 2012 3 HEEVERS &CO. INC. USD/DTC 0.0231 Dec 2012

30,400.000 1.000000 NHHZ Local 0.250000 0.00 456.00 0.18 7,143.82
Base 0.250000 0.00 456.00 0.18 7,143.82
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482470200 Total

39,500.000 Local 0.00 456.00 0.24 9,418.76
Base 0.00 456.00 0.24 9,418.76

482480100 KLA TENCOR CORPORATION COMMON STOCK USD. 28 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0103 Dec 2012

21,400.000 1.000000 NHDF Local 45.510200 0.00 214.00 21.82 973,682.46
Base 45.510200 0.00 214.00 21.82 973,682.46

48668E101 KCAP FINANCIAL INC COMMON STOCK USD.0116 Nov 2012 SALE OF FRACTIONAL S USD/DTC16 Nov 2012

0.172 1.000000 NHHZ Local 5.581395 0.00 0.00 0.00 0.96
Base 5.581395 0.00 0.00 0.00 0.96

48668E101 KCAP FINANCIAL INC COMMON STOCK USD.0116 Nov 2012 SALE OF FRACTIONAL S USD/DTC16 Nov 2012

0.291 1.000000 NHIH Local 5.567010 0.00 0.00 0.00 1.62
Base 5.567010 0.00 0.00 0.00 1.62

48668E101 Total

0.463 Local 0.00 0.00 0.00 2.58
Base 0.00 0.00 0.00 2.58

488879107 KENEXA CORP COMMON STOCK USD.0104 Dec 2012 MERGER USD/DTC04 Dec 2012

4,750.000 1.000000 NHIH Local 46.000000 0.00 0.00 0.00 218,500.00
Base 46.000000 0.00 0.00 0.00 218,500.00

500233994 KOHLBERG, KRAVIS, ROBERTS + CO 11 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH11 Dec 2012

434,738.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 434,738.00
Base 1.000000 0.00 0.00 0.00 434,738.00

11 Dec 2012 STATE STREET BANK AND TRUST USD/BOS11 Dec 2012

51,517,715.070 1.000000 NHEL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

500233994 Total

51,952,453.070 Local 0.00 0.00 0.00 434,738.00
Base 0.00 0.00 0.00 434,738.00

50076Q106 KRAFT FOODS GROUP INC COMMON STOCK 17 Oct 2012 TENDER OFFER USD/DTC
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0.668 1.000000 NHDM Local 46.467065 0.00 0.00 0.00 31.04
Base 46.467065 0.00 0.00 0.00 31.04

17 Oct 2012 TENDER OFFER USD/DTCCANCEL

-0.668 1.000000 NHDM Local 46.467065 0.00 0.00 0.00 -31.04
Base 46.467065 0.00 0.00 0.00 -31.04

17 Oct 2012 SALE OF FRACTIONAL S USD/DTC17 Oct 2012

0.668 1.000000 NHDM Local 46.467065 0.00 0.00 0.00 31.04
Base 46.467065 0.00 0.00 0.00 31.04

50076Q106 Total

0.668 Local 0.00 0.00 0.00 31.04
Base 0.00 0.00 0.00 31.04

501044101 KROGER CO COMMON STOCK USD1. 13 Dec 2012 APEX CLEARING CORPORATION USD/DTC 0.0218 Dec 2012

5,500.000 1.000000 NHEY Local 26.411800 0.00 110.00 3.26 145,151.64
Base 26.411800 0.00 110.00 3.26 145,151.64

501044101 KROGER CO COMMON STOCK USD1. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

3,400.000 1.000000 NHDM Local 26.332400 0.00 51.00 2.01 89,477.15
Base 26.332400 0.00 51.00 2.01 89,477.15

501044101 Total

8,900.000 Local 0.00 161.00 5.27 234,628.79
Base 0.00 161.00 5.27 234,628.79

50105F105 KRONOS WORLDWIDE INC COMMON STOCK USD.0126 Oct 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0231 Oct 2012

2,275.000 1.000000 NHEZ Local 13.780600 0.00 45.50 0.70 31,304.67
Base 13.780600 0.00 45.50 0.70 31,304.67

31 Oct 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0205 Nov 2012

1,794.000 1.000000 NHEZ Local 13.395100 0.00 35.88 0.54 23,994.39
Base 13.395100 0.00 35.88 0.54 23,994.39

01 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0206 Nov 2012

424.000 1.000000 NHEZ Local 13.424900 0.00 8.48 0.13 5,683.55
Base 13.424900 0.00 8.48 0.13 5,683.55
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01 Nov 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0206 Nov 2012

4,186.000 1.000000 NHEZ Local 13.427600 0.00 83.72 1.26 56,122.95
Base 13.427600 0.00 83.72 1.26 56,122.95

02 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0207 Nov 2012

3,526.000 1.000000 NHEZ Local 13.384100 0.00 70.52 1.06 47,120.76
Base 13.384100 0.00 70.52 1.06 47,120.76

05 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0208 Nov 2012

202.000 1.000000 NHEZ Local 12.950100 0.00 4.04 0.06 2,611.82
Base 12.950100 0.00 4.04 0.06 2,611.82

05 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0208 Nov 2012

2,672.000 1.000000 NHEZ Local 12.970000 0.00 53.44 0.78 34,601.62
Base 12.970000 0.00 53.44 0.78 34,601.62

06 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0209 Nov 2012

7,021.000 1.000000 NHEZ Local 13.487600 0.00 140.42 2.13 94,553.89
Base 13.487600 0.00 140.42 2.13 94,553.89

06 Nov 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0209 Nov 2012

12,754.000 1.000000 NHEZ Local 13.446600 0.00 255.08 3.85 171,239.01
Base 13.446600 0.00 255.08 3.85 171,239.01

07 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0213 Nov 2012

4,368.000 1.000000 NHEZ Local 13.297600 0.00 87.36 1.31 57,995.25
Base 13.297600 0.00 87.36 1.31 57,995.25

08 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0214 Nov 2012

6,436.000 1.000000 NHEZ Local 13.122700 0.00 128.72 1.90 84,327.08
Base 13.122700 0.00 128.72 1.90 84,327.08

09 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0215 Nov 2012

4,100.000 1.000000 NHEZ Local 12.839900 0.00 82.00 1.18 52,560.41
Base 12.839900 0.00 82.00 1.18 52,560.41

12 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0215 Nov 2012

2,723.000 1.000000 NHEZ Local 13.585000 0.00 54.46 0.83 36,936.67
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Base 13.585000 0.00 54.46 0.83 36,936.67

50105F105 Total

52,481.000 Local 0.00 1,049.62 15.73 699,052.07
Base 0.00 1,049.62 15.73 699,052.07

50187A107 LHC GROUP INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

400.000 1.000000 NHIH Local 21.363900 0.00 0.00 0.20 8,545.36
Base 21.363900 0.00 0.00 0.20 8,545.36

501889208 LKQ CORP COMMON STOCK USD.0105 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0308 Nov 2012

23,370.000 1.000000 NHIB Local 21.248700 0.00 701.10 11.12 495,869.90
Base 21.248700 0.00 701.10 11.12 495,869.90

50212V100 LPL FINANCIAL HOLDINGS INC COMMON STOCK 17 Oct 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0322 Oct 2012

10,929.000 1.000000 NHDZ Local 28.483200 0.00 327.87 6.98 310,958.04
Base 28.483200 0.00 327.87 6.98 310,958.04

18 Oct 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0323 Oct 2012

4,387.000 1.000000 NHDZ Local 28.186800 0.00 131.61 2.77 123,521.11
Base 28.186800 0.00 131.61 2.77 123,521.11

19 Oct 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0324 Oct 2012

4,423.000 1.000000 NHDZ Local 27.754900 0.00 132.69 2.75 122,624.48
Base 27.754900 0.00 132.69 2.75 122,624.48

22 Oct 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0325 Oct 2012

4,638.000 1.000000 NHDZ Local 27.468300 0.00 139.14 2.86 127,255.98
Base 27.468300 0.00 139.14 2.86 127,255.98

50212V100 Total

24,377.000 Local 0.00 731.31 15.36 684,359.61
Base 0.00 731.31 15.36 684,359.61

502160104 LSB INDUSTRIES INC COMMON STOCK USD.1 11 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0316 Oct 2012

35,870.000 1.000000 NHDY Local 43.353300 0.00 1,076.10 34.84 1,553,971.93
Base 43.353300 0.00 1,076.10 34.84 1,553,971.93
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505597104 LACLEDE GROUP INC/THE COMMON STOCK USD1. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

200.000 1.000000 NHIH Local 38.503900 0.00 0.00 0.18 7,700.60
Base 38.503900 0.00 0.00 0.18 7,700.60

507993954 LF STRATEGIC REALTY INVESTORS II LP 21 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH21 Dec 2012

4,573,914.460 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 4,573,914.46
Base 1.000000 0.00 0.00 0.00 4,573,914.46

21 Dec 2012 STATE STREET BANK AND TRUST USD/BOS21 Dec 2012

4,227,157.640 1.000000 NHEJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

507993954 Total

8,801,072.100 Local 0.00 0.00 0.00 4,573,914.46
Base 0.00 0.00 0.00 4,573,914.46

512807108 LAM RESEARCH CORP COMMON STOCK USD. 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

500.000 1.000000 NHHY Local 36.396000 0.00 7.50 0.41 18,190.09
Base 36.396000 0.00 7.50 0.41 18,190.09

524901105 LEGG MASON INC COMMON STOCK USD.1 15 Oct 2012 LOOP CAPITAL MARKETS USD/DTC 0.0318 Oct 2012

11,103.000 1.000000 NHIB Local 24.784800 0.00 333.09 6.17 274,846.37
Base 24.784800 0.00 333.09 6.17 274,846.37

18 Oct 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0523 Oct 2012

26,341.000 1.000000 NHIB Local 25.430700 0.00 1,317.05 15.01 668,538.01
Base 25.430700 0.00 1,317.05 15.01 668,538.01

524901105 Total

37,444.000 Local 0.00 1,650.14 21.18 943,384.38
Base 0.00 1,650.14 21.18 943,384.38

529771107 LEXMARK INTERNATIONAL INC A COMMON STOCK USD.0110 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0115 Oct 2012

3,687.000 1.000000 NHDM Local 20.834300 0.00 55.30 1.73 76,759.03
Base 20.834300 0.00 55.30 1.73 76,759.03

53071M112 LIBERTY VENTURES RTS RTS EXP 09OCT12 03 Oct 2012 SALE OF FRACTIONAL S USD/DTC03 Oct 2012
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0.167 1.000000 NHHY Local 13.712574 0.00 0.00 0.00 2.29
Base 13.712574 0.00 0.00 0.00 2.29

53071M112 LIBERTY VENTURES RTS RTS EXP 09OCT12 05 Oct 2012 RIGHTS EXERCISED USD/DTC05 Oct 2012

349.000 1.000000 NHIM Local 20.450429 0.00 0.00 0.00 7,137.20
Base 20.450429 0.00 0.00 0.00 7,137.20

53071M112 LIBERTY VENTURES RTS RTS EXP 09OCT12 11 Oct 2012 RIGHTS SOLD USD/DTC11 Oct 2012

339.000 1.000000 NHHY Local 12.854896 0.00 0.00 0.00 4,357.81
Base 12.854896 0.00 0.00 0.00 4,357.81

53071M112 Total

688.167 Local 0.00 0.00 0.00 11,497.30
Base 0.00 0.00 0.00 11,497.30

53219L109 LIFEPOINT HOSPITALS INC COMMON STOCK USD.0104 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0410 Oct 2012

3,650.000 1.000000 NHHO Local 42.282100 0.00 127.75 3.46 154,198.46
Base 42.282100 0.00 127.75 3.46 154,198.46

26 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0331 Oct 2012

5,090.000 1.000000 NHHO Local 35.689300 0.00 127.25 4.07 181,527.22
Base 35.689300 0.00 127.25 4.07 181,527.22

01 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0306 Nov 2012

7,440.000 1.000000 NHHO Local 36.539600 0.00 186.00 6.09 271,662.53
Base 36.539600 0.00 186.00 6.09 271,662.53

53219L109 Total

16,180.000 Local 0.00 441.00 13.62 607,388.21
Base 0.00 441.00 13.62 607,388.21

539453993 THOMAS H LEE EQUITY FUND V VENTURE CAPITAL LBO 28 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH28 Dec 2012

495,440.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 495,440.00
Base 1.000000 0.00 0.00 0.00 495,440.00

55305B101 M/I HOMES INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

300.000 1.000000 NHIH Local 25.663900 0.00 0.00 0.18 7,698.99
Base 25.663900 0.00 0.00 0.18 7,698.99
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55402X105 MWI VETERINARY SUPPLY INC COMMON STOCK USD.0111 Dec 2012 CITIGROUPGLOBAL MARKETS INC USD/DTC 0.0114 Dec 2012

3,720.000 1.000000 NHDU Local 111.499200 0.00 18.60 9.30 414,749.12
Base 111.499200 0.00 18.60 9.30 414,749.12

557991973 MADISON DEARBORN CAP PART III 04 Oct 2012 STATE STREET BANK AND TRUST USD/OTH04 Oct 2012

359,193.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 359,193.00
Base 1.000000 0.00 0.00 0.00 359,193.00

557994944 MADISON DEARBORN CAP PART IV 27 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH27 Dec 2012

217,006.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 217,006.00
Base 1.000000 0.00 0.00 0.00 217,006.00

557995933 MADISON DEARBORN CAP PARTNER V LP 25 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH25 Oct 2012

53,707.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 53,707.00
Base 1.000000 0.00 0.00 0.00 53,707.00

09 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH09 Nov 2012

568,566.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 568,566.00
Base 1.000000 0.00 0.00 0.00 568,566.00

557995933 Total

622,273.000 Local 0.00 0.00 0.00 622,273.00
Base 0.00 0.00 0.00 622,273.00

55799E918 MADISON DEARBORN CAP PTNRS VI 09 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH09 Nov 2012

909,869.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 909,869.00
Base 1.000000 0.00 0.00 0.00 909,869.00

559079207 MAGELLAN HEALTH SERVICES INC COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

400.000 1.000000 NHHZ Local 51.032500 0.00 6.00 0.46 20,406.54
Base 51.032500 0.00 6.00 0.46 20,406.54

56035L104 MAIN STREET CAPITAL CORP COMMON STOCK USD.0105 Dec 2012 SALE OF FRACTIONAL S USD/DTC05 Dec 2012

0.321 1.000000 NHHZ Local 28.660436 0.00 0.00 0.00 9.20
Base 28.660436 0.00 0.00 0.00 9.20
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562750109 MANHATTAN ASSOCIATES INC COMMON STOCK USD.0101 Oct 2012 SEI FINANCIAL SER CO USD/DTC 0.0404 Oct 2012

580.000 1.000000 NHHO Local 57.131100 0.00 20.30 0.75 33,114.99
Base 57.131100 0.00 20.30 0.75 33,114.99

02 Oct 2012 SEI FINANCIAL SER CO USD/DTC 0.0405 Oct 2012

570.000 1.000000 NHHO Local 57.309700 0.00 19.95 0.74 32,645.84
Base 57.309700 0.00 19.95 0.74 32,645.84

03 Oct 2012 SEI FINANCIAL SER CO USD/DTC 0.0409 Oct 2012

560.000 1.000000 NHHO Local 57.396500 0.00 19.60 0.72 32,121.72
Base 57.396500 0.00 19.60 0.72 32,121.72

562750109 Total

1,710.000 Local 0.00 59.85 2.21 97,882.55
Base 0.00 59.85 2.21 97,882.55

56585A102 MARATHON PETROLEUM CORP COMMON STOCK 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,300.000 1.000000 NHDM Local 59.010000 0.00 34.50 3.05 135,685.45
Base 59.010000 0.00 34.50 3.05 135,685.45

57164Y107 MARRIOTT VACATIONS WORLD COMMON STOCK USD.0116 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0419 Oct 2012

1,770.000 1.000000 NHHO Local 39.983800 0.00 61.95 1.59 70,707.79
Base 39.983800 0.00 61.95 1.59 70,707.79

574599106 MASCO CORP COMMON STOCK USD1. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

4,000.000 1.000000 NHDM Local 16.930000 0.00 60.00 1.52 67,658.48
Base 16.930000 0.00 60.00 1.52 67,658.48

577128101 MATTHEWS INTL CORP CLASS A COMMON STOCK USD1. 04 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0310 Oct 2012

2,660.000 1.000000 NHEX Local 29.498500 0.00 79.80 1.76 78,384.45
Base 29.498500 0.00 79.80 1.76 78,384.45

05 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0311 Oct 2012

1,275.000 1.000000 NHEX Local 29.549000 0.00 38.25 0.85 37,635.88
Base 29.549000 0.00 38.25 0.85 37,635.88

08 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0311 Oct 2012
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1,383.000 1.000000 NHEX Local 29.541800 0.00 41.39 0.92 40,814.00
Base 29.541800 0.00 41.39 0.92 40,814.00

10 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0315 Oct 2012

2,934.000 1.000000 NHEX Local 29.253900 0.00 88.02 1.93 85,740.99
Base 29.253900 0.00 88.02 1.93 85,740.99

11 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0316 Oct 2012

2,960.000 1.000000 NHEX Local 29.260800 0.00 88.80 1.95 86,521.22
Base 29.260800 0.00 88.80 1.95 86,521.22

12 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0317 Oct 2012

827.000 1.000000 NHEX Local 29.054600 0.00 24.81 0.54 24,002.80
Base 29.054600 0.00 24.81 0.54 24,002.80

577128101 Total

12,039.000 Local 0.00 361.07 7.95 353,099.34
Base 0.00 361.07 7.95 353,099.34

58039P107 MCEWEN MINING INC COMMON STOCK NPV 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

3,600.000 1.000000 NHIH Local 3.753900 0.00 0.00 0.31 13,513.73
Base 3.753900 0.00 0.00 0.31 13,513.73

58039P115 MCEWEN MINING INC RTS EXP 04DEC12 20 Nov 2012 INSTINET USD/DTC 0.02

113,900.000 1.000000 NHHZ Local 0.138100 0.00 1,708.50 0.36 14,020.73
Base 0.138100 0.00 1,708.50 0.36 14,020.73

20 Nov 2012 INSTINET USD/DTC 0.02CANCEL

-113,900.000 1.000000 NHHZ Local 0.138100 0.00 -1,708.50 -0.36 -14,020.73
Base 0.138100 0.00 -1,708.50 -0.36 -14,020.73

58039P115 MCEWEN MINING INC RTS EXP 04DEC12 03 Dec 2012 RIGHTS EXERCISED USD/DTC03 Dec 2012

35,500.000 1.000000 NHIH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

58039P115 MCEWEN MINING INC RTS EXP 04DEC12 20 Nov 2012 5 INSTINET USD/DTC 0.0201 Dec 2012

113,900.000 1.000000 NHHZ Local 0.138096 0.00 1,708.50 0.00 14,020.73
Base 0.138096 0.00 1,708.50 0.00 14,020.73
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58039P115 Total

149,400.000 Local 0.00 1,708.50 0.00 14,020.73
Base 0.00 1,708.50 0.00 14,020.73

582839106 MEAD JOHNSON NUTRITION CO COMMON STOCK USD.0111 Oct 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0216 Oct 2012

1,400.000 1.000000 NHEY Local 71.036600 0.00 28.00 2.23 99,421.01
Base 71.036600 0.00 28.00 2.23 99,421.01

58319P108 MEADOWBROOK INSURANCE GROUP COMMON STOCK USD.0119 Oct 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0224 Oct 2012

26,962.000 1.000000 NHEX Local 6.248600 0.00 539.24 3.78 167,931.73
Base 6.248600 0.00 539.24 3.78 167,931.73

24 Oct 2012 SIDOTI + COMPANY LLC USD/DTC 0.0329 Oct 2012

3,101.000 1.000000 NHEX Local 5.714300 0.00 93.03 0.40 17,626.61
Base 5.714300 0.00 93.03 0.40 17,626.61

25 Oct 2012 SIDOTI + COMPANY LLC USD/DTC 0.0230 Oct 2012

23,671.000 1.000000 NHEX Local 5.663900 0.00 473.42 3.01 133,593.75
Base 5.663900 0.00 473.42 3.01 133,593.75

26 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0231 Oct 2012

33,139.000 1.000000 NHEX Local 5.560900 0.00 662.78 4.13 183,615.76
Base 5.560900 0.00 662.78 4.13 183,615.76

58319P108 Total

86,873.000 Local 0.00 1,768.47 11.32 502,767.85
Base 0.00 1,768.47 11.32 502,767.85

58463J304 MEDICAL PROPERTIES TRUST INC REIT USD.001 24 Oct 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0429 Oct 2012

2,800.000 1.000000 NHHO Local 11.274800 0.00 98.00 0.71 31,470.73
Base 11.274800 0.00 98.00 0.71 31,470.73

07 Nov 2012 LOOP CAPITAL MARKETS USD/DTC 0.0313 Nov 2012

6,070.000 1.000000 NHHO Local 11.816700 0.00 151.75 1.61 71,574.01
Base 11.816700 0.00 151.75 1.61 71,574.01
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58463J304 Total

8,870.000 Local 0.00 249.75 2.32 103,044.74
Base 0.00 249.75 2.32 103,044.74

584690309 MEDICIS PHARMACEUTICAL CL A COMMON STOCK USD. 11 Dec 2012 MERGER USD/DTC11 Dec 2012

10,050.000 1.000000 NHIH Local 44.000000 0.00 0.00 0.00 442,200.00
Base 44.000000 0.00 0.00 0.00 442,200.00

584946107 MEDIWARE INFORMATION SYSTEMS COMMON STOCK USD.1 12 Nov 2012 MERGER USD/DTC13 Nov 2012

900.000 1.000000 NHIH Local 22.000000 0.00 0.00 0.00 19,800.00
Base 22.000000 0.00 0.00 0.00 19,800.00

584997944 MDCP III GLOBAL INVESTMENT LP 04 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH

359,193.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 359,193.00
Base 1.000000 0.00 0.00 0.00 359,193.00

04 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-359,193.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -359,193.00
Base 1.000000 0.00 0.00 0.00 -359,193.00

584997944 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

58499A954 MDCP IV GLOBAL INVESTMENTS LP 04 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH04 Oct 2012

1.000 1.000000 NHEL Local 643,752.000000 0.00 0.00 0.00 643,752.00
Base 643,752.000000 0.00 0.00 0.00 643,752.00

58503F106 MEDLEY CAPITAL CORP COMMON STOCK USD. 02 Oct 2012 SALE OF FRACTIONAL S USD/DTC02 Oct 2012

0.699 1.000000 NHIH Local 9.728183 0.00 0.00 0.00 6.80
Base 9.728183 0.00 0.00 0.00 6.80

58503F106 MEDLEY CAPITAL CORP COMMON STOCK USD. 02 Oct 2012 SALE OF FRACTIONAL S USD/DTC02 Oct 2012

0.438 1.000000 NHHZ Local 9.726027 0.00 0.00 0.00 4.26
Base 9.726027 0.00 0.00 0.00 4.26
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58503F106 Total

1.137 Local 0.00 0.00 0.00 11.06
Base 0.00 0.00 0.00 11.06

590998910 MESIROW CAPITAL VII 21 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH21 Dec 2012

133,333.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 133,333.00
Base 1.000000 0.00 0.00 0.00 133,333.00

592142103 METRO HEALTH NETWORKS INC COMMON STOCK USD. 24 Dec 2012 MERGER USD/DTC24 Dec 2012

7,900.000 1.000000 NHIH Local 11.250000 0.00 0.00 0.00 88,875.00
Base 11.250000 0.00 0.00 0.00 88,875.00

605203108 MISSION WEST PROPERTIES REIT USD.001 18 Dec 2012 UBS SECURITIES LLC USD/DTC 0.0121 Dec 2012

200.000 1.000000 NHIH Local 9.030400 0.00 2.00 0.05 1,804.03
Base 9.030400 0.00 2.00 0.05 1,804.03

19 Dec 2012 INVESTMENT TECHNOLOGY GROUP INC. USD/DTC 0.0124 Dec 2012

100.000 1.000000 NHIH Local 9.040000 0.00 1.00 0.03 902.97
Base 9.040000 0.00 1.00 0.03 902.97

19 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0124 Dec 2012

1,000.000 1.000000 NHIH Local 9.041000 0.00 10.00 0.21 9,030.79
Base 9.041000 0.00 10.00 0.21 9,030.79

20 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0126 Dec 2012

1,300.000 1.000000 NHIH Local 9.058100 0.00 13.00 0.27 11,762.26
Base 9.058100 0.00 13.00 0.27 11,762.26

21 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0127 Dec 2012

350.000 1.000000 NHIH Local 9.066400 0.00 3.50 0.08 3,169.66
Base 9.066400 0.00 3.50 0.08 3,169.66

605203108 MISSION WEST PROPERTIES REIT USD.001 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

10,560.000 1.000000 NHHZ Local 9.048500 0.00 158.40 2.15 95,391.61
Base 9.048500 0.00 158.40 2.15 95,391.61
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605203108 Total

13,510.000 Local 0.00 187.90 2.79 122,061.32
Base 0.00 187.90 2.79 122,061.32

609207105 MONDELEZ INTERNATIONAL INC A COMMON STOCK NPV 02 Oct 2012 NAME CHANGE NON CASH USD/DTC02 Oct 2012

94,184.000 1.000000 NHDM Local 17.861660 0.00 0.00 0.00 1,682,282.63
Base 17.861660 0.00 0.00 0.00 1,682,282.63

609207105 MONDELEZ INTERNATIONAL INC A COMMON STOCK NPV 02 Oct 2012 NAME CHANGE NON CASH USD/DTC02 Oct 2012

71,976.000 1.000000 NHHY Local 17.879866 0.00 0.00 0.00 1,286,921.28
Base 17.879866 0.00 0.00 0.00 1,286,921.28

609207105 Total

166,160.000 Local 0.00 0.00 0.00 2,969,203.91
Base 0.00 0.00 0.00 2,969,203.91

61945C103 MOSAIC CO/THE COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

1,300.000 1.000000 NHDM Local 53.280000 0.00 19.50 1.56 69,242.94
Base 53.280000 0.00 19.50 1.56 69,242.94

619ESC999 MOSSIMO, INC. ESCROW CUSIP 04 Dec 2012 WRITEOFF USD/DTC04 Dec 2012

200,169.000 1.000000 NHFN Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

624756102 MUELLER INDUSTRIES INC COMMON STOCK USD.0131 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

1,300.000 1.000000 NHIH Local 43.801900 0.00 0.00 1.28 56,941.19
Base 43.801900 0.00 0.00 1.28 56,941.19

624756102 MUELLER INDUSTRIES INC COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

3,900.000 1.000000 NHHZ Local 45.875900 0.00 58.50 4.01 178,853.50
Base 45.875900 0.00 58.50 4.01 178,853.50

624756102 Total

5,200.000 Local 0.00 58.50 5.29 235,794.69
Base 0.00 58.50 5.29 235,794.69

62912R107 NGP CAPITAL RESOURCES CO COMMON STOCK USD. 23 Oct 2012 SALE OF FRACTIONAL S USD/DTC23 Oct 2012

Prepared by State StreetPage 1012



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

0.388 1.000000 NHHZ Local 5.463917 0.00 0.00 0.00 2.12
Base 5.463917 0.00 0.00 0.00 2.12

62912R107 NGP CAPITAL RESOURCES CO COMMON STOCK USD. 23 Oct 2012 SALE OF FRACTIONAL S USD/DTC23 Oct 2012

0.804 1.000000 NHIH Local 5.485074 0.00 0.00 0.00 4.41
Base 5.485074 0.00 0.00 0.00 4.41

62912R107 Total

1.192 Local 0.00 0.00 0.00 6.53
Base 0.00 0.00 0.00 6.53

629377508 NRG ENERGY INC COMMON STOCK USD.0118 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0221 Dec 2012

3,547.000 1.000000 NHIH Local 23.230601 0.00 53.21 1.85 82,343.88
Base 23.230601 0.00 53.21 1.85 82,343.88

18 Dec 2012 EXTERNAL SWAP USD/DTC21 Dec 2012

13,100.000 1.000000 NHIH Local 23.110001 0.00 0.00 0.00 302,741.01
Base 23.110001 0.00 0.00 0.00 302,741.01

629377508 NRG ENERGY INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0128 Dec 2012

54,671.000 1.000000 NHHZ Local 22.739200 0.00 820.06 27.85 1,242,326.89
Base 22.739200 0.00 820.06 27.85 1,242,326.89

629377508 Total

71,318.000 Local 0.00 873.27 29.70 1,627,411.78
Base 0.00 873.27 29.70 1,627,411.78

638904102 NAVIGATORS GROUP INC COMMON STOCK USD.1 05 Oct 2012 WEEDEN + CO. USD/DTC 0.0211 Oct 2012

8,450.000 1.000000 NHDX Local 50.650000 0.00 169.00 9.59 427,813.91
Base 50.650000 0.00 169.00 9.59 427,813.91

64111Q104 NETGEAR INC COMMON STOCK USD. 05 Nov 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0308 Nov 2012

7,150.000 1.000000 NHHO Local 35.289000 0.00 178.75 5.66 252,131.94
Base 35.289000 0.00 178.75 5.66 252,131.94

06 Nov 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0309 Nov 2012

4,760.000 1.000000 NHHO Local 35.599200 0.00 119.00 3.80 169,329.39
Base 35.599200 0.00 119.00 3.80 169,329.39
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07 Nov 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0313 Nov 2012

4,210.000 1.000000 NHHO Local 34.204400 0.00 105.25 3.23 143,892.04
Base 34.204400 0.00 105.25 3.23 143,892.04

64111Q104 Total

16,120.000 Local 0.00 403.00 12.69 565,353.37
Base 0.00 403.00 12.69 565,353.37

64118V106 NETSPEND HOLDINGS INC COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

900.000 1.000000 NHIH Local 11.353900 0.00 0.00 0.23 10,218.28
Base 11.353900 0.00 0.00 0.23 10,218.28

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0117 Oct 2012 SALE OF FRACTIONAL S USD/DTC17 Oct 2012

0.637 1.000000 NHHZ Local 9.984301 0.00 0.00 0.00 6.36
Base 9.984301 0.00 0.00 0.00 6.36

647551100 NEW MOUNTAIN FINANCE CORP COMMON STOCK USD.0117 Oct 2012 SALE OF FRACTIONAL S USD/DTC17 Oct 2012

0.266 1.000000 NHIH Local 9.962406 0.00 0.00 0.00 2.65
Base 9.962406 0.00 0.00 0.00 2.65

647551100 Total

0.903 Local 0.00 0.00 0.00 9.01
Base 0.00 0.00 0.00 9.01

648992998 KPS SPECIAL SITUATIONS FND III LIMITED PARTNERSHIP 09 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH09 Oct 2012

272,948.080 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 272,948.08
Base 1.000000 0.00 0.00 0.00 272,948.08

13 Dec 2012 AUTREPAT-DISTRIBUTION USD/BOS13 Dec 2012

321,017.240 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 321,017.24
Base 1.000000 0.00 0.00 0.00 321,017.24

24 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH24 Dec 2012

187,897.560 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 187,897.56
Base 1.000000 0.00 0.00 0.00 187,897.56
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648992998 Total

781,862.880 Local 0.00 0.00 0.00 781,862.88
Base 0.00 0.00 0.00 781,862.88

651290108 NEWFIELD EXPLORATION CO COMMON STOCK USD.0119 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0223 Nov 2012

17,213.000 1.000000 NHEZ Local 24.399400 0.00 344.26 9.41 419,633.20
Base 24.399400 0.00 344.26 9.41 419,633.20

20 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0226 Nov 2012

8,605.000 1.000000 NHEZ Local 23.874500 0.00 172.10 4.61 205,263.36
Base 23.874500 0.00 172.10 4.61 205,263.36

21 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0227 Nov 2012

8,510.000 1.000000 NHEZ Local 23.926400 0.00 170.20 4.57 203,438.89
Base 23.926400 0.00 170.20 4.57 203,438.89

651290108 Total

34,328.000 Local 0.00 686.56 18.59 828,335.45
Base 0.00 686.56 18.59 828,335.45

655664100 NORDSTROM INC COMMON STOCK NPV 27 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0330 Nov 2012

9,532.000 1.000000 NHIB Local 54.003300 0.00 285.96 11.54 514,461.96
Base 54.003300 0.00 285.96 11.54 514,461.96

67018T105 NU SKIN ENTERPRISES INC   A COMMON STOCK USD. 19 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0223 Nov 2012

3,982.000 1.000000 NHEZ Local 43.984300 0.00 79.64 3.93 175,061.91
Base 43.984300 0.00 79.64 3.93 175,061.91

20 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0226 Nov 2012

2,707.000 1.000000 NHEZ Local 43.237000 0.00 54.14 2.63 116,985.79
Base 43.237000 0.00 54.14 2.63 116,985.79

21 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0227 Nov 2012

4,319.000 1.000000 NHEZ Local 43.921700 0.00 86.38 4.25 189,607.19
Base 43.921700 0.00 86.38 4.25 189,607.19

26 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0229 Nov 2012
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3,480.000 1.000000 NHEZ Local 44.054300 0.00 69.60 3.44 153,235.92
Base 44.054300 0.00 69.60 3.44 153,235.92

27 Nov 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0230 Nov 2012

3,502.000 1.000000 NHEZ Local 44.526900 0.00 70.04 3.50 155,859.66
Base 44.526900 0.00 70.04 3.50 155,859.66

67018T105 Total

17,990.000 Local 0.00 359.80 17.75 790,750.47
Base 0.00 359.80 17.75 790,750.47

67020Y100 NUANCE COMMUNICATIONS INC COMMON STOCK USD. 29 Nov 2012 NORTH SOUTH CAPITAL LLC USD/DTC 0.0304 Dec 2012

12,608.000 1.000000 NHIB Local 22.077400 0.00 378.24 6.24 277,967.38
Base 22.077400 0.00 378.24 6.24 277,967.38

670872100 OM GROUP INC COMMON STOCK USD.0123 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0226 Oct 2012

2,000.000 1.000000 NHDX Local 20.784800 0.00 40.00 0.94 41,528.66
Base 20.784800 0.00 40.00 0.94 41,528.66

24 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0229 Oct 2012

3,950.000 1.000000 NHDX Local 21.064700 0.00 79.00 1.87 83,124.70
Base 21.064700 0.00 79.00 1.87 83,124.70

31 Oct 2012 LIQUIDNETINC USD/DTC 0.0105 Nov 2012

3,000.000 1.000000 NHDX Local 20.433100 0.00 30.00 1.38 61,267.92
Base 20.433100 0.00 30.00 1.38 61,267.92

01 Nov 2012 LIQUIDNETINC USD/DTC 0.0106 Nov 2012

7,050.000 1.000000 NHDX Local 20.457900 0.00 70.50 3.24 144,154.46
Base 20.457900 0.00 70.50 3.24 144,154.46

02 Nov 2012 LIQUIDNETINC USD/DTC 0.0107 Nov 2012

1,650.000 1.000000 NHDX Local 20.415400 0.00 16.50 0.76 33,668.15
Base 20.415400 0.00 16.50 0.76 33,668.15

05 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.0208 Nov 2012

750.000 1.000000 NHDX Local 20.436000 0.00 15.00 0.35 15,311.65
Base 20.436000 0.00 15.00 0.35 15,311.65
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06 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.0209 Nov 2012

2,800.000 1.000000 NHDX Local 20.379100 0.00 56.00 1.28 57,004.20
Base 20.379100 0.00 56.00 1.28 57,004.20

12 Nov 2012 INSTINET USD/DTC 0.0215 Nov 2012

1,700.000 1.000000 NHDX Local 20.089700 0.00 34.00 0.77 34,117.72
Base 20.089700 0.00 34.00 0.77 34,117.72

670872100 Total

22,900.000 Local 0.00 341.00 10.59 470,177.46
Base 0.00 341.00 10.59 470,177.46

671044105 OSI SYSTEMS INC COMMON STOCK NPV 01 Oct 2012 STEPHENS,INC. USD/DTC 0.0404 Oct 2012

870.000 1.000000 NHHO Local 77.208300 0.00 30.45 1.51 67,139.26
Base 77.208300 0.00 30.45 1.51 67,139.26

675746309 OCWEN FINANCIAL CORP COMMON STOCK USD.0101 Oct 2012 IVY SECURITIES, INC. USD/DTC 0.0304 Oct 2012

7,900.000 1.000000 NHDX Local 28.273700 0.00 237.00 5.01 223,120.22
Base 28.273700 0.00 237.00 5.01 223,120.22

05 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0311 Oct 2012

7,600.000 1.000000 NHDX Local 36.549900 0.00 228.00 6.23 277,545.01
Base 36.549900 0.00 228.00 6.23 277,545.01

24 Oct 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0229 Oct 2012

7,400.000 1.000000 NHDX Local 37.920800 0.00 148.00 6.29 280,459.63
Base 37.920800 0.00 148.00 6.29 280,459.63

25 Oct 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0230 Oct 2012

8,500.000 1.000000 NHDX Local 38.152400 0.00 170.00 7.27 324,118.13
Base 38.152400 0.00 170.00 7.27 324,118.13

26 Oct 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0231 Oct 2012

8,050.000 1.000000 NHDX Local 37.821200 0.00 161.00 6.82 304,292.84
Base 37.821200 0.00 161.00 6.82 304,292.84
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675746309 Total

39,450.000 Local 0.00 944.00 31.62 1,409,535.83
Base 0.00 944.00 31.62 1,409,535.83

678026105 OIL STATES INTERNATIONAL INC COMMON STOCK USD.0126 Oct 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0531 Oct 2012

7,924.000 1.000000 NHIB Local 72.729500 0.00 396.20 12.91 575,899.45
Base 72.729500 0.00 396.20 12.91 575,899.45

679580100 OLD DOMINION FREIGHT LINE COMMON STOCK USD.1 15 Nov 2012 STEPHENS,INC. USD/DTC 0.0420 Nov 2012

770.000 1.000000 NHHO Local 32.702900 0.00 26.95 0.57 25,153.71
Base 32.702900 0.00 26.95 0.57 25,153.71

680033107 OLD NATIONAL BANCORP COMMON STOCK NPV 08 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0314 Nov 2012

5,960.000 1.000000 NHHO Local 11.645400 0.00 149.00 1.56 69,256.02
Base 11.645400 0.00 149.00 1.56 69,256.02

09 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0315 Nov 2012

4,770.000 1.000000 NHHO Local 11.520400 0.00 119.25 1.24 54,831.82
Base 11.520400 0.00 119.25 1.24 54,831.82

12 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0315 Nov 2012

4,760.000 1.000000 NHHO Local 11.478000 0.00 119.00 1.23 54,515.05
Base 11.478000 0.00 119.00 1.23 54,515.05

13 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0316 Nov 2012

4,760.000 1.000000 NHHO Local 11.288600 0.00 119.00 1.21 53,613.53
Base 11.288600 0.00 119.00 1.21 53,613.53

14 Nov 2012 MR BEAL &COMPANY USD/DTC 0.0319 Nov 2012

4,760.000 1.000000 NHHO Local 11.061700 0.00 119.00 1.18 52,533.51
Base 11.061700 0.00 119.00 1.18 52,533.51

19 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0223 Nov 2012

4,140.000 1.000000 NHHO Local 11.449300 0.00 82.80 1.07 47,316.23
Base 11.449300 0.00 82.80 1.07 47,316.23

04 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0307 Dec 2012
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12,950.000 1.000000 NHHO Local 11.799500 0.00 323.75 3.43 152,476.35
Base 11.799500 0.00 323.75 3.43 152,476.35

680033107 Total

42,100.000 Local 0.00 1,031.80 10.92 484,542.51
Base 0.00 1,031.80 10.92 484,542.51

681992962 OLYMPUS REAL ESTATE FUND II L P NO 11 20 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH20 Dec 2012

493,991.000 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 493,991.00
Base 1.000000 0.00 0.00 0.00 493,991.00

682128103 OMNIVISION TECHNOLOGIES INC COMMON STOCK USD. 25 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0330 Oct 2012

8,830.000 1.000000 NHDU Local 14.300600 0.00 264.90 2.83 126,006.57
Base 14.300600 0.00 264.90 2.83 126,006.57

26 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0331 Oct 2012

3,620.000 1.000000 NHDU Local 14.161000 0.00 108.60 1.15 51,153.07
Base 14.161000 0.00 108.60 1.15 51,153.07

31 Oct 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0305 Nov 2012

11,170.000 1.000000 NHDU Local 14.250000 0.00 335.10 3.57 158,833.83
Base 14.250000 0.00 335.10 3.57 158,833.83

682128103 Total

23,620.000 Local 0.00 708.60 7.55 335,993.47
Base 0.00 708.60 7.55 335,993.47

683757108 OPNET TECHNOLOGIES INC COMMON STOCK USD. 17 Dec 2012 EXCHANGE OFFER USD/DTC

2,650.000 1.000000 NHIH Local 55.675000 0.00 0.00 0.00 147,538.75
Base 55.675000 0.00 0.00 0.00 147,538.75

17 Dec 2012 EXCHANGE OFFER USD/DTCCANCEL

-2,650.000 1.000000 NHIH Local 55.675000 0.00 0.00 0.00 -147,538.75
Base 55.675000 0.00 0.00 0.00 -147,538.75

17 Dec 2012 1 EXCHANGE OFFER USD/DTC18 Dec 2012

2,650.000 1.000000 NHIH Local 41.855275 0.00 0.00 0.00 110,916.48
Base 41.855275 0.00 0.00 0.00 110,916.48
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683757108 Total

2,650.000 Local 0.00 0.00 0.00 110,916.48
Base 0.00 0.00 0.00 110,916.48

68389X105 ORACLE CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

5,200.000 1.000000 NHDM Local 33.500000 0.00 78.00 3.91 174,118.09
Base 33.500000 0.00 78.00 3.91 174,118.09

690368105 OVERSEAS SHIPHOLDING GROUP COMMON STOCK USD1. 16 Nov 2012 12 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC03 Dec 2012

4,450.000 1.000000 NHIH Local 0.550000 0.00 0.00 0.06 2,447.44
Base 0.550000 0.00 0.00 0.06 2,447.44

690368105 OVERSEAS SHIPHOLDING GROUP COMMON STOCK USD1. 27 Nov 2012 3 HEEVERS &CO. INC. USD/DTC 0.0203 Dec 2012

14,270.000 1.000000 NHHZ Local 0.802600 0.00 214.05 0.26 11,238.79
Base 0.802600 0.00 214.05 0.26 11,238.79

690368105 Total

18,720.000 Local 0.00 214.05 0.32 13,686.23
Base 0.00 214.05 0.32 13,686.23

69336T205 PHI INC NON VOTING COMMON STOCK USD.1 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

300.000 1.000000 NHIH Local 33.213900 0.00 0.00 0.23 9,963.94
Base 33.213900 0.00 0.00 0.23 9,963.94

69404P200 PACIFIC CAPITAL BANCORP COMMON STOCK NPV 03 Dec 2012 MERGER USD/DTC03 Dec 2012

2,280.000 1.000000 NHHZ Local 46.000000 0.00 0.00 0.00 104,880.00
Base 46.000000 0.00 0.00 0.00 104,880.00

69404P200 PACIFIC CAPITAL BANCORP COMMON STOCK NPV 03 Dec 2012 MERGER USD/DTC03 Dec 2012

700.000 1.000000 NHIH Local 46.000000 0.00 0.00 0.00 32,200.00
Base 46.000000 0.00 0.00 0.00 32,200.00

69404P200 Total

2,980.000 Local 0.00 0.00 0.00 137,080.00
Base 0.00 0.00 0.00 137,080.00

69888P106 PAR PHARMACEUTICAL COS INC COMMON STOCK USD.0101 Oct 2012 MERGER USD/DTC01 Oct 2012
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5,050.000 1.000000 NHHZ Local 50.000000 0.00 0.00 0.00 252,500.00
Base 50.000000 0.00 0.00 0.00 252,500.00

69888P106 PAR PHARMACEUTICAL COS INC COMMON STOCK USD.0101 Oct 2012 MERGER USD/DTC01 Oct 2012

6,500.000 1.000000 NHIH Local 50.000000 0.00 0.00 0.00 325,000.00
Base 50.000000 0.00 0.00 0.00 325,000.00

69888P106 Total

11,550.000 Local 0.00 0.00 0.00 577,500.00
Base 0.00 0.00 0.00 577,500.00

699173209 PARAMETRIC TECHNOLOGY CORP COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

300.000 1.000000 NHIH Local 23.003900 0.00 0.00 0.16 6,901.01
Base 23.003900 0.00 0.00 0.16 6,901.01

70086Y105 PARK STERLING CORP COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,500.000 1.000000 NHIH Local 5.223900 0.00 0.00 0.18 7,835.67
Base 5.223900 0.00 0.00 0.18 7,835.67

705560100 PEETS COFFEE + TEA INC COMMON STOCK NPV 31 Oct 2012 MERGER USD/DTC31 Oct 2012

2,250.000 1.000000 NHIH Local 73.500000 0.00 0.00 0.00 165,375.00
Base 73.500000 0.00 0.00 0.00 165,375.00

708062104 PENNANTPARK INVESTMENT CORP COMMON STOCK USD. 17 Oct 2012 SALE OF FRACTIONAL S USD/DTC17 Oct 2012

0.184 1.000000 NHHZ Local 8.206521 0.00 0.00 0.00 1.51
Base 8.206521 0.00 0.00 0.00 1.51

708062104 PENNANTPARK INVESTMENT CORP COMMON STOCK USD. 17 Oct 2012 SALE OF FRACTIONAL S USD/DTC17 Oct 2012

0.737 1.000000 NHIH Local 8.222523 0.00 0.00 0.00 6.06
Base 8.222523 0.00 0.00 0.00 6.06

708062104 Total

0.921 Local 0.00 0.00 0.00 7.57
Base 0.00 0.00 0.00 7.57

709631105 PENTAIR INC COMMON STOCK USD. 01 Oct 2012 MERGER NON CASH USD/DTC01 Oct 2012

4,200.000 1.000000 NHHY Local 32.712528 0.00 0.00 0.00 137,392.62
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Base 32.712528 0.00 0.00 0.00 137,392.62

71377E105 PERFORMANT FINANCIAL CORP COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

800.000 1.000000 NHIH Local 9.953900 0.00 0.00 0.18 7,962.94
Base 9.953900 0.00 0.00 0.18 7,962.94

714290103 PERRIGO CO COMMON STOCK NPV 04 Dec 2012 LIQUIDNETINC USD/DTC 0.0207 Dec 2012

15,176.000 1.000000 NHDZ Local 105.328400 0.00 303.52 35.81 1,598,124.47
Base 105.328400 0.00 303.52 35.81 1,598,124.47

05 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0110 Dec 2012

10,291.000 1.000000 NHDZ Local 104.794700 0.00 102.91 24.16 1,078,315.19
Base 104.794700 0.00 102.91 24.16 1,078,315.19

06 Dec 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0211 Dec 2012

1,833.000 1.000000 NHDZ Local 104.196700 0.00 36.66 4.28 190,951.61
Base 104.196700 0.00 36.66 4.28 190,951.61

714290103 Total

27,300.000 Local 0.00 443.09 64.25 2,867,391.27
Base 0.00 443.09 64.25 2,867,391.27

716768106 PETSMART INC COMMON STOCK USD. 23 Oct 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0426 Oct 2012

2,635.000 1.000000 NHIB Local 66.290700 0.00 105.40 3.91 174,566.68
Base 66.290700 0.00 105.40 3.91 174,566.68

716768106 PETSMART INC COMMON STOCK USD. 17 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0220 Dec 2012

1,800.000 1.000000 NHEY Local 70.349300 0.00 36.00 2.84 126,589.90
Base 70.349300 0.00 36.00 2.84 126,589.90

716768106 Total

4,435.000 Local 0.00 141.40 6.75 301,156.58
Base 0.00 141.40 6.75 301,156.58

717081103 PFIZER INC COMMON STOCK USD.0524 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

4,600.000 1.000000 NHDM Local 25.010000 0.00 69.00 2.58 114,974.42
Base 25.010000 0.00 69.00 2.58 114,974.42
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719427106 PHYSICIANS FORMULA HOLDINGS COMMON STOCK USD.0113 Dec 2012 MERGER USD/DTC13 Dec 2012

277,222.000 1.000000 NHDY Local 4.900000 0.00 0.00 0.00 1,358,387.80
Base 4.900000 0.00 0.00 0.00 1,358,387.80

720186105 PIEDMONT NATURAL GAS CO COMMON STOCK NPV 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

600.000 1.000000 NHHZ Local 29.987500 0.00 9.00 0.41 17,983.09
Base 29.987500 0.00 9.00 0.41 17,983.09

723456109 PINNACLE ENTERTAINMENT INC COMMON STOCK USD.1 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

800.000 1.000000 NHIH Local 16.203900 0.00 0.00 0.30 12,962.82
Base 16.203900 0.00 0.00 0.30 12,962.82

724078100 PIPER JAFFRAY COS COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

600.000 1.000000 NHHZ Local 26.995000 0.00 9.00 0.37 16,187.63
Base 26.995000 0.00 9.00 0.37 16,187.63

73179P106 POLYONE CORPORATION COMMON STOCK USD.0117 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0320 Dec 2012

12,343.000 1.000000 NHEX Local 19.708000 0.00 370.29 5.45 242,880.10
Base 19.708000 0.00 370.29 5.45 242,880.10

737446104 POST HOLDINGS INC COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

300.000 1.000000 NHIH Local 34.693900 0.00 0.00 0.24 10,407.93
Base 34.693900 0.00 0.00 0.24 10,407.93

740884101 PRESIDENTIAL LIFE CORP COMMON STOCK USD.0131 Dec 2012 MERGER USD/DTC31 Dec 2012

12,480.000 1.000000 NHHZ Local 14.000000 0.00 0.00 0.00 174,720.00
Base 14.000000 0.00 0.00 0.00 174,720.00

740884101 PRESIDENTIAL LIFE CORP COMMON STOCK USD.0131 Dec 2012 MERGER USD/DTC

4,150.000 1.000000 NHIH Local 14.000000 0.00 0.00 0.00 58,100.00
Base 14.000000 0.00 0.00 0.00 58,100.00

31 Dec 2012 MERGER USD/DTCCANCEL

-4,150.000 1.000000 NHIH Local 14.000000 0.00 0.00 0.00 -58,100.00
Base 14.000000 0.00 0.00 0.00 -58,100.00
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31 Dec 2012 MERGER USD/DTC31 Dec 2012

3,550.000 1.000000 NHIH Local 14.000000 0.00 0.00 0.00 49,700.00
Base 14.000000 0.00 0.00 0.00 49,700.00

740884101 Total

16,030.000 Local 0.00 0.00 0.00 224,420.00
Base 0.00 0.00 0.00 224,420.00

74164M108 PRIMERICA INC COMMON STOCK 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

500.000 1.000000 NHIH Local 29.783900 0.00 0.00 0.34 14,891.61
Base 29.783900 0.00 0.00 0.34 14,891.61

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 02 Oct 2012 SALE OF FRACTIONAL S USD/DTC02 Oct 2012

0.607 1.000000 NHHZ Local 9.143327 0.00 0.00 0.00 5.55
Base 9.143327 0.00 0.00 0.00 5.55

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 02 Oct 2012 SALE OF FRACTIONAL S USD/DTC02 Oct 2012

0.283 1.000000 NHIH Local 9.116607 0.00 0.00 0.00 2.58
Base 9.116607 0.00 0.00 0.00 2.58

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 13 Nov 2012 SALE OF FRACTIONAL S USD/DTC13 Nov 2012

0.689 1.000000 NHHZ Local 8.664731 0.00 0.00 0.00 5.97
Base 8.664731 0.00 0.00 0.00 5.97

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 13 Nov 2012 SALE OF FRACTIONAL S USD/DTC13 Nov 2012

0.042 1.000000 NHIH Local 8.571428 0.00 0.00 0.00 0.36
Base 8.571428 0.00 0.00 0.00 0.36

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 14 Dec 2012 SALE OF FRACTIONAL S USD/DTC14 Dec 2012

0.535 1.000000 NHHZ Local 9.682242 0.00 0.00 0.00 5.18
Base 9.682242 0.00 0.00 0.00 5.18

74348T102 PROSPECT CAPITAL CORP COMMON STOCK USD. 14 Dec 2012 SALE OF FRACTIONAL S USD/DTC14 Dec 2012

0.110 1.000000 NHIH Local 9.636363 0.00 0.00 0.00 1.06
Base 9.636363 0.00 0.00 0.00 1.06
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74348T102 Total

2.266 Local 0.00 0.00 0.00 20.70
Base 0.00 0.00 0.00 20.70

74499P925 STERLING CAPITAL PARTNERS III LTD PARTNERSHIP 10 Jul 2012 CAPITAL CALL USD/OTH

890,279.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 890,279.00
Base 1.000000 0.00 0.00 0.00 890,279.00

10 Jul 2012 CAPITAL CALL USD/OTHCANCEL

-890,279.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -890,279.00
Base 1.000000 0.00 0.00 0.00 -890,279.00

05 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH05 Oct 2012

348,960.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 348,960.00
Base 1.000000 0.00 0.00 0.00 348,960.00

74499P925 Total

348,960.000 Local 0.00 0.00 0.00 348,960.00
Base 0.00 0.00 0.00 348,960.00

74727D306 QAD INC A COMMON STOCK 18 Oct 2012 SALE OF FRACTIONAL S USD/DTC18 Oct 2012

0.955 1.000000 NHIH Local 10.481675 0.00 0.00 0.00 10.01
Base 10.481675 0.00 0.00 0.00 10.01

74731Q103 PZENA INVESTMENT MANAGM CL A COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

500.000 1.000000 NHHZ Local 5.296200 0.00 7.50 0.06 2,640.54
Base 5.296200 0.00 7.50 0.06 2,640.54

74965L101 RLJ LODGING TRUST REIT 11 Oct 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC11 Oct 2012

8,832.000 1.000000 NHEF Local 18.460000 0.00 0.00 0.00 163,038.72
Base 18.460000 0.00 0.00 0.00 163,038.72

74965L101 RLJ LODGING TRUST REIT 12 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0217 Oct 2012

9,500.000 1.000000 NHHZ Local 18.262200 0.00 142.50 3.89 173,344.51
Base 18.262200 0.00 142.50 3.89 173,344.51
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74965L101 Total

18,332.000 Local 0.00 142.50 3.89 336,383.23
Base 0.00 142.50 3.89 336,383.23

750236101 RADIAN GROUP INC COMMON STOCK USD. 12 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0115 Nov 2012

27,700.000 1.000000 NHDF Local 4.626500 0.00 193.90 2.88 127,957.27
Base 4.626500 0.00 193.90 2.88 127,957.27

13 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0116 Nov 2012

36,800.000 1.000000 NHDF Local 4.534100 0.00 257.60 3.74 166,593.54
Base 4.534100 0.00 257.60 3.74 166,593.54

750236101 Total

64,500.000 Local 0.00 451.50 6.62 294,550.81
Base 0.00 451.50 6.62 294,550.81

750753402 RAILAMERICA INC COMMON STOCK USD.0102 Oct 2012 MERGER USD/DTC02 Oct 2012

1,430.000 1.000000 NHHZ Local 27.500000 0.00 0.00 0.00 39,325.00
Base 27.500000 0.00 0.00 0.00 39,325.00

750753402 RAILAMERICA INC COMMON STOCK USD.0102 Oct 2012 MERGER USD/DTC02 Oct 2012

3,550.000 1.000000 NHIH Local 27.500000 0.00 0.00 0.00 97,625.00
Base 27.500000 0.00 0.00 0.00 97,625.00

750753402 Total

4,980.000 Local 0.00 0.00 0.00 136,950.00
Base 0.00 0.00 0.00 136,950.00

75281A109 RANGE RESOURCES CORP COMMON STOCK USD.0117 Oct 2012 LIQUIDNETINC USD/DTC 0.0222 Oct 2012

9,136.000 1.000000 NHDZ Local 70.676000 0.00 182.72 14.47 645,498.75
Base 70.676000 0.00 182.72 14.47 645,498.75

17 Oct 2012 GLOBAL HUNTER SECURITIES, LLC USD/DTC 0.0422 Oct 2012

16,943.000 1.000000 NHDZ Local 70.781500 0.00 677.72 26.86 1,198,546.37
Base 70.781500 0.00 677.72 26.86 1,198,546.37

18 Oct 2012 GLOBAL HUNTER SECURITIES, LLC USD/DTC 0.0323 Oct 2012
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15,521.000 1.000000 NHDZ Local 70.514300 0.00 465.63 24.52 1,093,962.30
Base 70.514300 0.00 465.63 24.52 1,093,962.30

75281A109 Total

41,600.000 Local 0.00 1,326.07 65.85 2,938,007.42
Base 0.00 1,326.07 65.85 2,938,007.42

759509102 RELIANCE STEEL + ALUMINUM COMMON STOCK NPV 26 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0329 Nov 2012

3,125.000 1.000000 NHIB Local 56.505700 0.00 93.75 3.96 176,482.60
Base 56.505700 0.00 93.75 3.96 176,482.60

27 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0330 Nov 2012

2,729.000 1.000000 NHIB Local 56.527500 0.00 81.87 3.46 154,178.22
Base 56.527500 0.00 81.87 3.46 154,178.22

759509102 Total

5,854.000 Local 0.00 175.62 7.42 330,660.82
Base 0.00 175.62 7.42 330,660.82

76115L998 RESOLUTE LTD FUND LP 1040 23 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH23 Oct 2012

1,164,249.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,164,249.00
Base 1.000000 0.00 0.00 0.00 1,164,249.00

15 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH15 Nov 2012

2,407,620.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 2,407,620.00
Base 1.000000 0.00 0.00 0.00 2,407,620.00

30 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH30 Nov 2012

168,233.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 168,233.00
Base 1.000000 0.00 0.00 0.00 168,233.00

76115L998 Total

3,740,102.000 Local 0.00 0.00 0.00 3,740,102.00
Base 0.00 0.00 0.00 3,740,102.00

761996933 RESOLUTE FUND II LIMITED PARTNERSHIP 26 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH26 Oct 2012

357,464.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 357,464.00
Base 1.000000 0.00 0.00 0.00 357,464.00
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768573107 RIVERBED TECHNOLOGY INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

735.000 1.000000 NHIH Local 19.743905 0.00 0.00 0.33 14,511.44
Base 19.743905 0.00 0.00 0.33 14,511.44

770196103 ROBBINS + MYERS INC COMMON STOCK NPV 15 Oct 2012 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.0318 Oct 2012

7,350.000 1.000000 NHDU Local 59.755700 0.00 220.50 9.84 438,974.06
Base 59.755700 0.00 220.50 9.84 438,974.06

15 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0118 Oct 2012

11,950.000 1.000000 NHDU Local 59.750000 0.00 119.50 15.99 713,877.01
Base 59.750000 0.00 119.50 15.99 713,877.01

16 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0119 Oct 2012

12,250.000 1.000000 NHDU Local 59.820000 0.00 122.50 16.41 732,656.09
Base 59.820000 0.00 122.50 16.41 732,656.09

770196103 Total

31,550.000 Local 0.00 462.50 42.24 1,885,507.16
Base 0.00 462.50 42.24 1,885,507.16

770323103 ROBERT HALF INTL INC COMMON STOCK USD. 16 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0519 Oct 2012

10,643.000 1.000000 NHIB Local 25.306000 0.00 532.15 6.04 268,793.57
Base 25.306000 0.00 532.15 6.04 268,793.57

77399B938 ROCK CREEK GROUP LIQUIDATING FUND 31 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH31 Oct 2012

16,226,536.380 1.000000 NHFV Local 0.003619 0.00 0.00 0.00 58,739.13
Base 0.003619 0.00 0.00 0.00 58,739.13

78388J106 SBA COMMUNICATIONS CORP CL A COMMON STOCK USD.0123 Oct 2012 B.RILEY &CO., LLC USD/DTC 0.0426 Oct 2012

24,383.000 1.000000 NHDZ Local 65.046500 0.00 975.32 35.53 1,585,017.96
Base 65.046500 0.00 975.32 35.53 1,585,017.96

23 Oct 2012 LIQUIDNETINC USD/DTC 0.0226 Oct 2012

8,617.000 1.000000 NHDZ Local 64.877000 0.00 172.34 12.53 558,860.24
Base 64.877000 0.00 172.34 12.53 558,860.24

05 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/DTC 0.0310 Dec 2012
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27,700.000 1.000000 NHDZ Local 67.842300 0.00 831.00 42.09 1,878,358.62
Base 67.842300 0.00 831.00 42.09 1,878,358.62

78388J106 Total

60,700.000 Local 0.00 1,978.66 90.15 4,022,236.82
Base 0.00 1,978.66 90.15 4,022,236.82

78423R105 SHFL ENTERTAINMENT INC COMMON STOCK USD.0108 Oct 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0411 Oct 2012

985.000 1.000000 NHHO Local 15.481500 0.00 34.48 0.35 15,214.45
Base 15.481500 0.00 34.48 0.35 15,214.45

09 Oct 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0412 Oct 2012

1,000.000 1.000000 NHHO Local 15.201000 0.00 35.00 0.35 15,165.65
Base 15.201000 0.00 35.00 0.35 15,165.65

28 Nov 2012 INSTINET USD/DTC 0.0203 Dec 2012

2,910.000 1.000000 NHHO Local 13.630100 0.00 58.20 0.89 39,604.50
Base 13.630100 0.00 58.20 0.89 39,604.50

29 Nov 2012 INSTINET USD/DTC 0.0204 Dec 2012

3,090.000 1.000000 NHHO Local 13.767000 0.00 61.80 0.96 42,477.27
Base 13.767000 0.00 61.80 0.96 42,477.27

29 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0404 Dec 2012

2,950.000 1.000000 NHHO Local 13.690000 0.00 103.25 0.91 40,281.34
Base 13.690000 0.00 103.25 0.91 40,281.34

30 Nov 2012 INSTINET USD/DTC 0.0205 Dec 2012

1,570.000 1.000000 NHHO Local 13.789300 0.00 31.40 0.49 21,617.31
Base 13.789300 0.00 31.40 0.49 21,617.31

03 Dec 2012 INSTINET USD/DTC 0.0206 Dec 2012

1,990.000 1.000000 NHHO Local 13.624400 0.00 39.80 0.61 27,072.15
Base 13.624400 0.00 39.80 0.61 27,072.15

05 Dec 2012 INSTINET USD/DTC 0.0210 Dec 2012

2,110.000 1.000000 NHHO Local 13.803700 0.00 42.20 0.66 29,082.95
Base 13.803700 0.00 42.20 0.66 29,082.95
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06 Dec 2012 INSTINET USD/DTC 0.0111 Dec 2012

880.000 1.000000 NHHO Local 13.866100 0.00 8.80 0.28 12,193.09
Base 13.866100 0.00 8.80 0.28 12,193.09

07 Dec 2012 INSTINET USD/DTC 0.0112 Dec 2012

950.000 1.000000 NHHO Local 13.426100 0.00 9.50 0.29 12,745.01
Base 13.426100 0.00 9.50 0.29 12,745.01

07 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0412 Dec 2012

1,750.000 1.000000 NHHO Local 13.300000 0.00 61.25 0.53 23,213.22
Base 13.300000 0.00 61.25 0.53 23,213.22

10 Dec 2012 INSTINET USD/DTC 0.0113 Dec 2012

3,160.000 1.000000 NHHO Local 13.217600 0.00 31.60 0.94 41,735.08
Base 13.217600 0.00 31.60 0.94 41,735.08

11 Dec 2012 INSTINET USD/DTC 0.0114 Dec 2012

3,260.000 1.000000 NHHO Local 13.290600 0.00 32.60 0.98 43,293.78
Base 13.290600 0.00 32.60 0.98 43,293.78

12 Dec 2012 INSTINET USD/DTC 0.0117 Dec 2012

1,500.000 1.000000 NHHO Local 13.332700 0.00 15.00 0.45 19,983.60
Base 13.332700 0.00 15.00 0.45 19,983.60

13 Dec 2012 INSTINET USD/DTC 0.0118 Dec 2012

180.000 1.000000 NHHO Local 13.194400 0.00 1.80 0.06 2,373.13
Base 13.194400 0.00 1.80 0.06 2,373.13

13 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0218 Dec 2012

7,240.000 1.000000 NHHO Local 13.145700 0.00 144.80 2.14 95,027.93
Base 13.145700 0.00 144.80 2.14 95,027.93

14 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0219 Dec 2012

1,865.000 1.000000 NHHO Local 13.151300 0.00 37.30 0.55 24,489.32
Base 13.151300 0.00 37.30 0.55 24,489.32
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78423R105 Total

37,390.000 Local 0.00 748.78 11.44 505,569.78
Base 0.00 748.78 11.44 505,569.78

784635104 SPX CORP COMMON STOCK USD10.26 Dec 2012 STATE STREET GLOBAL MARKETS, LLC USD/DTC 0.0531 Dec 2012

6,680.000 1.000000 NHIB Local 67.444900 0.00 334.00 10.10 450,187.83
Base 67.444900 0.00 334.00 10.10 450,187.83

79466L302 SALESFORCE.COM INC COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

568.000 1.000000 NHDM Local 157.010000 0.00 8.52 2.00 89,171.16
Base 157.010000 0.00 8.52 2.00 89,171.16

795435106 SALIX PHARMACEUTICALS LTD COMMON STOCK USD. 02 Nov 2012 ABEL NOSER CORPORATION USD/DTC 0.0207 Nov 2012

4,600.000 1.000000 NHIB Local 39.311900 0.00 92.00 4.06 180,738.68
Base 39.311900 0.00 92.00 4.06 180,738.68

05 Nov 2012 ABEL NOSER CORPORATION USD/DTC 0.0208 Nov 2012

5,209.000 1.000000 NHIB Local 38.844600 0.00 104.18 4.54 202,232.80
Base 38.844600 0.00 104.18 4.54 202,232.80

795435106 Total

9,809.000 Local 0.00 196.18 8.60 382,971.48
Base 0.00 196.18 8.60 382,971.48

802817304 SANTARUS INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

700.000 1.000000 NHIH Local 11.203900 0.00 0.00 0.18 7,842.55
Base 11.203900 0.00 0.00 0.18 7,842.55

806693107 SCHIFF NUTRITION INTERNATION COMMON STOCK USD.0114 Dec 2012 TENDER OFFER USD/DTC14 Dec 2012

2,450.000 1.000000 NHIH Local 42.000000 0.00 0.00 0.00 102,900.00
Base 42.000000 0.00 0.00 0.00 102,900.00

80874P109 SCIENTIFIC GAMES CORP A COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,200.000 1.000000 NHIH Local 8.773900 0.00 0.00 0.24 10,528.44
Base 8.773900 0.00 0.00 0.24 10,528.44
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81234D109 SEARS CANADA INC COMMON STOCK NPV 23 Nov 2012 SALE OF FRACTIONAL S USD/DTC23 Nov 2012

0.443 1.000000 NHHY Local 23.453724 0.00 0.00 0.00 10.39
Base 23.453724 0.00 0.00 0.00 10.39

81616X103 SELECT COMFORT CORPORATION COMMON STOCK USD.0117 Oct 2012 ANCORA SECIRITIES INC USD/DTC 0.0322 Oct 2012

8,119.000 1.000000 NHDZ Local 32.500700 0.00 243.57 5.92 263,623.69
Base 32.500700 0.00 243.57 5.92 263,623.69

826919102 SILICON LABORATORIES INC COMMON STOCK USD. 21 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0327 Dec 2012

1,056.000 1.000000 NHDZ Local 42.170000 0.00 31.68 1.00 44,498.84
Base 42.170000 0.00 31.68 1.00 44,498.84

24 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0328 Dec 2012

796.000 1.000000 NHDZ Local 41.992900 0.00 23.88 0.75 33,401.72
Base 41.992900 0.00 23.88 0.75 33,401.72

26 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.0431 Dec 2012

2,647.000 1.000000 NHDZ Local 42.220000 0.00 105.88 2.50 111,647.96
Base 42.220000 0.00 105.88 2.50 111,647.96

27 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.03OPEN

4,412.000 1.000000 NHDZ Local 41.682400 0.00 132.36 4.12 183,766.27
Base 41.682400 0.00 132.36 4.12 183,766.27

28 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.03OPEN

1,116.000 1.000000 NHDZ Local 41.571500 0.00 33.48 1.04 46,359.27
Base 41.571500 0.00 33.48 1.04 46,359.27

31 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.04OPEN

10,733.000 1.000000 NHDZ Local 41.747000 0.00 429.32 10.04 447,631.19
Base 41.747000 0.00 429.32 10.04 447,631.19

826919102 Total

20,760.000 Local 0.00 756.60 19.45 867,305.25
Base 0.00 756.60 19.45 867,305.25

827048109 SILGAN HOLDINGS INC COMMON STOCK USD.0105 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0310 Dec 2012
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8,338.000 1.000000 NHDY Local 44.321800 0.00 250.14 8.28 369,296.75
Base 44.321800 0.00 250.14 8.28 369,296.75

06 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0311 Dec 2012

9,530.000 1.000000 NHDY Local 44.325400 0.00 285.90 9.47 422,125.69
Base 44.325400 0.00 285.90 9.47 422,125.69

827048109 Total

17,868.000 Local 0.00 536.04 17.75 791,422.44
Base 0.00 536.04 17.75 791,422.44

82706L108 SILICON GRAPHICS INTERNATION COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,000.000 1.000000 NHIH Local 10.353900 0.00 0.00 0.24 10,353.66
Base 10.353900 0.00 0.00 0.24 10,353.66

831865209 SMITH (A.O.) CORP COMMON STOCK USD1. 01 Oct 2012 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.0404 Oct 2012

740.000 1.000000 NHHO Local 57.833000 0.00 25.90 0.96 42,769.56
Base 57.833000 0.00 25.90 0.96 42,769.56

831865209 SMITH (A.O.) CORP COMMON STOCK USD1. 17 Oct 2012 JOHNSON RICE + CO USD/DTC 0.0422 Oct 2012

3,913.000 1.000000 NHEX Local 58.092700 0.00 156.52 5.10 227,155.12
Base 58.092700 0.00 156.52 5.10 227,155.12

18 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0323 Oct 2012

1,444.000 1.000000 NHEX Local 58.838000 0.00 43.32 1.91 84,916.84
Base 58.838000 0.00 43.32 1.91 84,916.84

831865209 SMITH (A.O.) CORP COMMON STOCK USD1. 02 Nov 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0407 Nov 2012

950.000 1.000000 NHHO Local 60.643400 0.00 33.25 1.30 57,576.68
Base 60.643400 0.00 33.25 1.30 57,576.68

831865209 Total

7,047.000 Local 0.00 258.99 9.27 412,418.20
Base 0.00 258.99 9.27 412,418.20

83413U100 SOLAR CAPITAL LTD COMMON STOCK USD.0118 Oct 2012 SALE OF FRACTIONAL S USD/DTC18 Oct 2012

0.421 1.000000 NHHZ Local 20.023752 0.00 0.00 0.00 8.43
Base 20.023752 0.00 0.00 0.00 8.43
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83413U100 SOLAR CAPITAL LTD COMMON STOCK USD.0118 Oct 2012 SALE OF FRACTIONAL S USD/DTC18 Oct 2012

0.921 1.000000 NHIH Local 20.032573 0.00 0.00 0.00 18.45
Base 20.032573 0.00 0.00 0.00 18.45

83413U100 Total

1.342 Local 0.00 0.00 0.00 26.88
Base 0.00 0.00 0.00 26.88

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0118 Oct 2012 SALE OF FRACTIONAL S USD/DTC18 Oct 2012

0.236 1.000000 NHHZ Local 10.805084 0.00 0.00 0.00 2.55
Base 10.805084 0.00 0.00 0.00 2.55

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0118 Oct 2012 SALE OF FRACTIONAL S USD/DTC18 Oct 2012

0.794 1.000000 NHIH Local 10.818639 0.00 0.00 0.00 8.59
Base 10.818639 0.00 0.00 0.00 8.59

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0116 Nov 2012 SALE OF FRACTIONAL S USD/DTC16 Nov 2012

0.432 1.000000 NHHZ Local 14.027777 0.00 0.00 0.00 6.06
Base 14.027777 0.00 0.00 0.00 6.06

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0116 Nov 2012 SALE OF FRACTIONAL S USD/DTC16 Nov 2012

0.079 1.000000 NHIH Local 13.924050 0.00 0.00 0.00 1.10
Base 13.924050 0.00 0.00 0.00 1.10

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0121 Dec 2012 SALE OF FRACTIONAL S USD/DTC

0.657 1.000000 NHHZ Local 17.458143 0.00 0.00 0.00 11.47
Base 17.458143 0.00 0.00 0.00 11.47

21 Dec 2012 SALE OF FRACTIONAL S USD/DTCCANCEL

-0.657 1.000000 NHHZ Local 17.458143 0.00 0.00 0.00 -11.47
Base 17.458143 0.00 0.00 0.00 -11.47

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0121 Dec 2012 SALE OF FRACTIONAL S USD/DTC21 Dec 2012

0.892 1.000000 NHIH Local 17.455156 0.00 0.00 0.00 15.57
Base 17.455156 0.00 0.00 0.00 15.57

83416M105 SOLAR SENIOR CAPITAL LTD COMMON STOCK USD.0121 Dec 2012 SALE OF FRACTIONAL S USD/DTC21 Dec 2012

0.659 1.000000 NHHZ Local 17.405159 0.00 0.00 0.00 11.47
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Base 17.405159 0.00 0.00 0.00 11.47

83416M105 Total

3.092 Local 0.00 0.00 0.00 45.34
Base 0.00 0.00 0.00 45.34

835451105 SONIC CORP COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

900.000 1.000000 NHIH Local 10.343900 0.00 0.00 0.21 9,309.30
Base 10.343900 0.00 0.00 0.21 9,309.30

835916107 SONUS NETWORKS INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

5,100.000 1.000000 NHIH Local 1.733900 0.00 0.00 0.20 8,842.69
Base 1.733900 0.00 0.00 0.20 8,842.69

848637104 SPLUNK INC COMMON STOCK 26 Oct 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC26 Oct 2012

158,109.000 1.000000 NHEL Local 29.990000 0.00 0.00 0.00 4,741,688.91
Base 29.990000 0.00 0.00 0.00 4,741,688.91

848637104 SPLUNK INC COMMON STOCK 26 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0131 Oct 2012

40,200.000 1.000000 NHDZ Local 29.347700 0.00 402.00 26.43 1,179,349.11
Base 29.347700 0.00 402.00 26.43 1,179,349.11

31 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0105 Nov 2012

117,909.000 1.000000 NHDZ Local 28.146500 0.00 1,179.09 74.34 3,317,472.24
Base 28.146500 0.00 1,179.09 74.34 3,317,472.24

848637104 Total

316,218.000 Local 0.00 1,581.09 100.77 9,238,510.26
Base 0.00 1,581.09 100.77 9,238,510.26

85299E993 SPROUT CAPITAL IX LP 12 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH12 Dec 2012

7,567.290 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 7,567.29
Base 1.000000 0.00 0.00 0.00 7,567.29

85571B105 STARWOOD PROPERTY TRUST INC REIT USD.01 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

400.000 1.000000 NHIH Local 23.343900 0.00 0.00 0.21 9,337.35
Base 23.343900 0.00 0.00 0.21 9,337.35
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858912108 STERICYCLE INC COMMON STOCK USD.0102 Oct 2012 MR BEAL &COMPANY USD/DTC 0.0205 Oct 2012

2,200.000 1.000000 NHEY Local 90.767100 0.00 44.00 4.48 199,639.14
Base 90.767100 0.00 44.00 4.48 199,639.14

860630102 STIFEL FINANCIAL CORP COMMON STOCK USD.1505 Oct 2012 LIQUIDNETINC USD/DTC 0.0211 Oct 2012

3,491.000 1.000000 NHIB Local 35.005000 0.00 69.82 2.74 122,129.90
Base 35.005000 0.00 69.82 2.74 122,129.90

05 Oct 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0511 Oct 2012

4,660.000 1.000000 NHIB Local 34.733100 0.00 233.00 3.63 161,619.62
Base 34.733100 0.00 233.00 3.63 161,619.62

08 Oct 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0511 Oct 2012

2,659.000 1.000000 NHIB Local 34.056100 0.00 132.95 2.03 90,420.19
Base 34.056100 0.00 132.95 2.03 90,420.19

09 Oct 2012 BNY CONVERGEX LJR USD/DTC 0.0512 Oct 2012

5,925.000 1.000000 NHIB Local 33.288100 0.00 296.25 4.42 196,931.32
Base 33.288100 0.00 296.25 4.42 196,931.32

10 Oct 2012 BNY CONVERGEX LJR USD/DTC 0.05

1,865.000 1.000000 NHIB Local 33.120000 0.00 93.25 1.39 61,674.16
Base 33.120000 0.00 93.25 1.39 61,674.16

10 Oct 2012 BNY CONVERGEX LJR USD/DTC 0.05CANCEL

-1,865.000 1.000000 NHIB Local 33.120000 0.00 -93.25 -1.39 -61,674.16
Base 33.120000 0.00 -93.25 -1.39 -61,674.16

10 Oct 2012 BNY CONVERGEX LJR USD/DTC 0.0515 Oct 2012

4,291.000 1.000000 NHIB Local 32.618300 0.00 214.55 3.14 139,747.44
Base 32.618300 0.00 214.55 3.14 139,747.44

11 Oct 2012 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.0516 Oct 2012

2,346.000 1.000000 NHIB Local 32.479200 0.00 117.30 1.71 76,077.19
Base 32.479200 0.00 117.30 1.71 76,077.19

10 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0115 Oct 2012
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1,865.000 1.000000 NHIB Local 33.120000 0.00 18.65 1.39 61,748.76
Base 33.120000 0.00 18.65 1.39 61,748.76

860630102 Total

25,237.000 Local 0.00 1,082.52 19.06 848,674.42
Base 0.00 1,082.52 19.06 848,674.42

862685104 STRATASYS INC COMMON STOCK USD.0103 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC

3,750.000 1.000000 NHIH Local 70.058000 0.00 0.00 5.89 262,711.61
Base 70.058000 0.00 0.00 5.89 262,711.61

03 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCCANCEL

-3,750.000 1.000000 NHIH Local 70.058000 0.00 0.00 -5.89 -262,711.61
Base 70.058000 0.00 0.00 -5.89 -262,711.61

03 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC

3,750.000 1.000000 NHIH Local 70.058000 0.00 0.00 5.89 262,711.61
Base 70.058000 0.00 0.00 5.89 262,711.61

03 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCCANCEL

-3,750.000 1.000000 NHIH Local 70.058000 0.00 0.00 -5.89 -262,711.61
Base 70.058000 0.00 0.00 -5.89 -262,711.61

03 Dec 2012 1 MERGER NON CASH USD/DTC04 Dec 2012

3,750.000 1.000000 NHIH Local 73.010000 0.00 0.00 0.00 273,787.50
Base 73.010000 0.00 0.00 0.00 273,787.50

862685104 Total

3,750.000 Local 0.00 0.00 0.00 273,787.50
Base 0.00 0.00 0.00 273,787.50

865991947 SUMMIT VENTURES VI A 07 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH07 Nov 2012

961,593.540 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 961,593.54
Base 1.000000 0.00 0.00 0.00 961,593.54

05 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH05 Dec 2012

181,275.200 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 181,275.20
Base 1.000000 0.00 0.00 0.00 181,275.20
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865991947 Total

1,142,868.740 Local 0.00 0.00 0.00 1,142,868.74
Base 0.00 0.00 0.00 1,142,868.74

86677E100 SUN HEALTHCARE GROUP INC COMMON STOCK 04 Dec 2012 MERGER USD/DTC04 Dec 2012

14,790.000 1.000000 NHHZ Local 8.500000 0.00 0.00 0.00 125,715.00
Base 8.500000 0.00 0.00 0.00 125,715.00

86677E100 SUN HEALTHCARE GROUP INC COMMON STOCK 04 Dec 2012 MERGER USD/DTC04 Dec 2012

4,150.000 1.000000 NHIH Local 8.500000 0.00 0.00 0.00 35,275.00
Base 8.500000 0.00 0.00 0.00 35,275.00

86677E100 Total

18,940.000 Local 0.00 0.00 0.00 160,990.00
Base 0.00 0.00 0.00 160,990.00

86764P109 SUNOCO INC COMMON STOCK USD1. 01 Oct 2012 MERGER USD/DTC10 Oct 2012

3,155.090 1.000000 NHDM Local 49.937063 0.00 0.00 0.00 157,555.93
Base 49.937063 0.00 0.00 0.00 157,555.93

86764P109 SUNOCO INC COMMON STOCK USD1. 01 Oct 2012 MERGER USD/DTC10 Oct 2012

12,243.000 1.000000 NHIM Local 49.937063 0.00 0.00 0.00 611,379.47
Base 49.937063 0.00 0.00 0.00 611,379.47

86764P109 SUNOCO INC COMMON STOCK USD1. 01 Oct 2012 MERGER USD/DTC10 Oct 2012

339.200 1.000000 NHHY Local 49.937057 0.00 0.00 0.00 16,938.65
Base 49.937057 0.00 0.00 0.00 16,938.65

86764P109 SUNOCO INC COMMON STOCK USD1. 01 Oct 2012 MERGER NON CASH USD/DTC10 Oct 2012

2,797.910 1.000000 NHDM Local 25.273715 0.00 0.00 0.00 70,713.58
Base 25.273715 0.00 0.00 0.00 70,713.58

86764P109 SUNOCO INC COMMON STOCK USD1. 01 Oct 2012 MERGER NON CASH USD/DTC10 Oct 2012

300.800 1.000000 NHHY Local 24.243218 0.00 0.00 0.00 7,292.36
Base 24.243218 0.00 0.00 0.00 7,292.36

86764P109 SUNOCO INC COMMON STOCK USD1. 01 Oct 2012 MERGER NON CASH USD/DTC10 Oct 2012
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10,857.000 1.000000 NHIM Local 47.761400 0.00 0.00 0.00 518,545.52
Base 47.761400 0.00 0.00 0.00 518,545.52

86764P109 Total

29,693.000 Local 0.00 0.00 0.00 1,382,425.51
Base 0.00 0.00 0.00 1,382,425.51

868157108 SUPERIOR ENERGY SERVICES INC COMMON STOCK USD. 19 Oct 2012 PIPER JAFFRAY USD/DTC 0.0224 Oct 2012

7,666.000 1.000000 NHEZ Local 20.964300 0.00 153.32 3.60 160,555.40
Base 20.964300 0.00 153.32 3.60 160,555.40

22 Oct 2012 J.P. MORGAN SECURITIES INC. USD/DTC 0.0225 Oct 2012

726.000 1.000000 NHEZ Local 20.386300 0.00 14.52 0.34 14,785.59
Base 20.386300 0.00 14.52 0.34 14,785.59

22 Oct 2012 PIPER JAFFRAY USD/DTC 0.0225 Oct 2012

4,381.000 1.000000 NHEZ Local 20.526300 0.00 87.62 2.02 89,836.08
Base 20.526300 0.00 87.62 2.02 89,836.08

23 Oct 2012 PIPER JAFFRAY USD/DTC 0.0226 Oct 2012

29,788.000 1.000000 NHEZ Local 19.686900 0.00 595.76 13.14 585,824.48
Base 19.686900 0.00 595.76 13.14 585,824.48

19 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0223 Nov 2012

8,276.000 1.000000 NHEZ Local 18.798100 0.00 165.52 3.49 155,404.07
Base 18.798100 0.00 165.52 3.49 155,404.07

20 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0226 Nov 2012

8,214.000 1.000000 NHEZ Local 18.661800 0.00 164.28 3.44 153,120.31
Base 18.661800 0.00 164.28 3.44 153,120.31

21 Nov 2012 MISCHLER FINANCIAL GROUP, INC-EQUIT USD/DTC 0.0227 Nov 2012

1,197.000 1.000000 NHEZ Local 18.840800 0.00 23.94 0.51 22,527.99
Base 18.840800 0.00 23.94 0.51 22,527.99

21 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0227 Nov 2012

2,394.000 1.000000 NHEZ Local 18.860300 0.00 47.88 1.02 45,102.66
Base 18.860300 0.00 47.88 1.02 45,102.66
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26 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0229 Nov 2012

4,876.000 1.000000 NHEZ Local 18.908800 0.00 97.52 2.07 92,099.72
Base 18.908800 0.00 97.52 2.07 92,099.72

27 Nov 2012 BARCLAYS CAPITAL LE USD/DTC 0.0230 Nov 2012

8,156.000 1.000000 NHEZ Local 19.018900 0.00 163.12 3.48 154,951.55
Base 19.018900 0.00 163.12 3.48 154,951.55

868157108 Total

75,674.000 Local 0.00 1,513.48 33.11 1,474,207.85
Base 0.00 1,513.48 33.11 1,474,207.85

868873100 SURMODICS INC COMMON STOCK USD.0524 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

1,100.000 1.000000 NHHZ Local 19.153200 0.00 16.50 0.48 21,051.54
Base 19.153200 0.00 16.50 0.48 21,051.54

871543104 SYMMETRICOM INC COMMON STOCK USD. 03 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0209 Oct 2012

1,351.000 1.000000 NHDY Local 6.917300 0.00 27.02 0.21 9,318.04
Base 6.917300 0.00 27.02 0.21 9,318.04

15 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0218 Oct 2012

7,234.000 1.000000 NHDY Local 6.949200 0.00 144.68 1.13 50,124.70
Base 6.949200 0.00 144.68 1.13 50,124.70

16 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0219 Oct 2012

15,909.000 1.000000 NHDY Local 6.988900 0.00 318.18 2.50 110,865.73
Base 6.988900 0.00 318.18 2.50 110,865.73

17 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0222 Oct 2012

11,724.000 1.000000 NHDY Local 6.973000 0.00 234.48 1.84 81,515.13
Base 6.973000 0.00 234.48 1.84 81,515.13

871543104 Total

36,218.000 Local 0.00 724.36 5.68 251,823.60
Base 0.00 724.36 5.68 251,823.60

87157D109 SYNAPTICS INC COMMON STOCK USD. 17 Oct 2012 WEEDEN + CO. USD/DTC 0.0222 Oct 2012
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6,550.000 1.000000 NHDX Local 24.673700 0.00 131.00 3.63 161,478.11
Base 24.673700 0.00 131.00 3.63 161,478.11

18 Oct 2012 WEEDEN + CO. USD/DTC 0.0223 Oct 2012

1,900.000 1.000000 NHDX Local 24.222100 0.00 38.00 1.04 45,982.95
Base 24.222100 0.00 38.00 1.04 45,982.95

26 Oct 2012 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.0331 Oct 2012

10,200.000 1.000000 NHDX Local 25.036700 0.00 306.00 5.73 255,062.61
Base 25.036700 0.00 306.00 5.73 255,062.61

02 Nov 2012 OPPENHEIMER + CO. INC. USD/DTC 0.0207 Nov 2012

3,700.000 1.000000 NHDX Local 23.615000 0.00 74.00 1.96 87,299.54
Base 23.615000 0.00 74.00 1.96 87,299.54

05 Nov 2012 BNY CONVERGEX LJR USD/DTC 0.0108 Nov 2012

2,650.000 1.000000 NHDX Local 23.527600 0.00 26.50 1.40 62,320.24
Base 23.527600 0.00 26.50 1.40 62,320.24

19 Dec 2012 CAPITAL INSTITUTIONAL SVCS INC EQUI USD/DTC 0.0224 Dec 2012

1,400.000 1.000000 NHDX Local 29.527500 0.00 21.00 0.93 41,316.57
Base 29.527500 0.00 21.00 0.93 41,316.57

20 Dec 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0326 Dec 2012

3,300.000 1.000000 NHDX Local 29.297800 0.00 99.00 2.17 96,581.57
Base 29.297800 0.00 99.00 2.17 96,581.57

21 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0327 Dec 2012

2,450.000 1.000000 NHDX Local 29.198400 0.00 73.50 1.61 71,460.97
Base 29.198400 0.00 73.50 1.61 71,460.97

87157D109 Total

32,150.000 Local 0.00 769.00 18.47 821,502.56
Base 0.00 769.00 18.47 821,502.56

872275102 TCF FINANCIAL CORP COMMON STOCK USD.0119 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0324 Oct 2012

10,450.000 1.000000 NHHO Local 10.811100 0.00 261.25 2.54 112,712.21
Base 10.811100 0.00 261.25 2.54 112,712.21
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21 Dec 2012 INSTINET USD/DTC 0.0127 Dec 2012

5,170.000 1.000000 NHHO Local 12.270300 0.00 51.70 1.43 63,384.32
Base 12.270300 0.00 51.70 1.43 63,384.32

872275102 Total

15,620.000 Local 0.00 312.95 3.97 176,096.53
Base 0.00 312.95 3.97 176,096.53

87244T109 TICC CAPITAL CORP COMMON STOCK USD.0118 Oct 2012 SALE OF FRACTIONAL S USD/DTC18 Oct 2012

0.517 1.000000 NHHZ Local 6.673114 0.00 0.00 0.00 3.45
Base 6.673114 0.00 0.00 0.00 3.45

87244T109 TICC CAPITAL CORP COMMON STOCK USD.0118 Oct 2012 SALE OF FRACTIONAL S USD/DTC18 Oct 2012

0.247 1.000000 NHIH Local 6.680161 0.00 0.00 0.00 1.65
Base 6.680161 0.00 0.00 0.00 1.65

87244T109 Total

0.764 Local 0.00 0.00 0.00 5.10
Base 0.00 0.00 0.00 5.10

873995914 TL VENTURES V LP 30 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH30 Nov 2012

23,075.510 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 23,075.51
Base 1.000000 0.00 0.00 0.00 23,075.51

874054109 TAKE TWO INTERACTIVE SOFTWRE COMMON STOCK USD.0112 Dec 2012 PIPER JAFFRAY USD/DTC 0.0417 Dec 2012

7,530.000 1.000000 NHHO Local 13.131200 0.00 263.55 2.22 98,612.17
Base 13.131200 0.00 263.55 2.22 98,612.17

87612G101 TARGA RESOURCES CORP COMMON STOCK USD. 26 Nov 2012 ASSET TRANSFER AT MARKET NON CASH USD/DTC26 Nov 2012

6,880.000 1.000000 NHEL Local 50.410000 0.00 0.00 0.00 346,820.80
Base 50.410000 0.00 0.00 0.00 346,820.80

87612G101 TARGA RESOURCES CORP COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

6,880.000 1.000000 NHHZ Local 49.732300 0.00 103.20 7.67 342,047.35
Base 49.732300 0.00 103.20 7.67 342,047.35
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87612G101 Total

13,760.000 Local 0.00 103.20 7.67 688,868.15
Base 0.00 103.20 7.67 688,868.15

87651B104 TASER INTERNATIONAL INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

1,100.000 1.000000 NHIH Local 8.693900 0.00 0.00 0.22 9,563.07
Base 8.693900 0.00 0.00 0.22 9,563.07

87817A107 TEAM HEALTH HOLDINGS INC COMMON STOCK USD.0113 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0318 Dec 2012

3,300.000 1.000000 NHHO Local 28.294100 0.00 82.50 2.10 93,285.93
Base 28.294100 0.00 82.50 2.10 93,285.93

87899P931 TCW SHARED OPP FUND V LIMITED PARTNERSHIP 16 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH

391,549.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 391,549.00
Base 1.000000 0.00 0.00 0.00 391,549.00

16 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-391,549.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 -391,549.00
Base 1.000000 0.00 0.00 0.00 -391,549.00

16 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH16 Oct 2012

391,541.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 391,541.00
Base 1.000000 0.00 0.00 0.00 391,541.00

18 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH18 Dec 2012

1,174,645.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,174,645.00
Base 1.000000 0.00 0.00 0.00 1,174,645.00

87899P931 Total

1,566,186.000 Local 0.00 0.00 0.00 1,566,186.00
Base 0.00 0.00 0.00 1,566,186.00

87899P956 TCW SHARED OPPORTUNITY FUND IV LMTD PARTNERSHIP 28 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH28 Dec 2012

399,796.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 399,796.00
Base 1.000000 0.00 0.00 0.00 399,796.00

879369106 TELEFLEX INC COMMON STOCK USD1. 01 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/DTC 0.0404 Oct 2012
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1,270.000 1.000000 NHHO Local 69.024600 0.00 44.45 1.97 87,614.82
Base 69.024600 0.00 44.45 1.97 87,614.82

17 Dec 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0420 Dec 2012

1,920.000 1.000000 NHHO Local 69.684100 0.00 67.20 3.00 133,723.27
Base 69.684100 0.00 67.20 3.00 133,723.27

879369106 Total

3,190.000 Local 0.00 111.65 4.97 221,338.09
Base 0.00 111.65 4.97 221,338.09

88033G100 TENET HEALTHCARE CORP COMMON STOCK USD.0511 Oct 2012 REVERSE SPLIT NON CASH USD/DTC11 Oct 2012

22,970.000 1.000000 NHDM Local 8.535168 0.00 0.00 0.00 196,052.81
Base 8.535168 0.00 0.00 0.00 196,052.81

88033G100 TENET HEALTHCARE CORP COMMON STOCK USD.0511 Oct 2012 REVERSE SPLIT NON CASH USD/DTC11 Oct 2012

16,570.000 1.000000 NHHY Local 6.128048 0.00 0.00 0.00 101,541.77
Base 6.128048 0.00 0.00 0.00 101,541.77

88033G100 TENET HEALTHCARE CORP COMMON STOCK USD.0511 Oct 2012 REVERSE SPLIT NON CASH USD/DTC11 Oct 2012

6,006.000 1.000000 NHIM Local 5.330000 0.00 0.00 0.00 32,011.98
Base 5.330000 0.00 0.00 0.00 32,011.98

88033G100 Total

45,546.000 Local 0.00 0.00 0.00 329,606.56
Base 0.00 0.00 0.00 329,606.56

88033G407 TENET HEALTHCARE CORP COMMON STOCK USD.0522 Oct 2012 SALE OF FRACTIONAL S USD/DTC22 Oct 2012

0.500 1.000000 NHDM Local 23.840000 0.00 0.00 0.00 11.92
Base 23.840000 0.00 0.00 0.00 11.92

88033G407 TENET HEALTHCARE CORP COMMON STOCK USD.0522 Oct 2012 SALE OF FRACTIONAL S USD/DTC22 Oct 2012

0.500 1.000000 NHHY Local 23.840000 0.00 0.00 0.00 11.92
Base 23.840000 0.00 0.00 0.00 11.92

88033G407 TENET HEALTHCARE CORP COMMON STOCK USD.0522 Oct 2012 SALE OF FRACTIONAL S USD/DTC22 Oct 2012

0.500 1.000000 NHIM Local 23.840000 0.00 0.00 0.00 11.92
Base 23.840000 0.00 0.00 0.00 11.92
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88033G407 Total

1.500 Local 0.00 0.00 0.00 35.76
Base 0.00 0.00 0.00 35.76

880779103 TEREX CORP COMMON STOCK USD.0121 Dec 2012 ISI GROUPINC USD/DTC 0.0427 Dec 2012

3,750.000 1.000000 NHHO Local 26.465100 0.00 131.25 2.23 99,110.65
Base 26.465100 0.00 131.25 2.23 99,110.65

880990981 TEMPORARY INVT FD INC CASH EQUIVILANT 31 Oct 2012 DIVIDEND REINVESTMENT NON CASH USD/BOS31 Oct 2012

0.009 1.000000 NHEB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

881569107 TESARO INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

500.000 1.000000 NHIH Local 17.203900 0.00 0.00 0.20 8,601.75
Base 17.203900 0.00 0.00 0.20 8,601.75

88157K101 TESCO CORP COMMON STOCK NPV 10 Oct 2012 JOHNSON RICE + CO USD/DTC 0.0315 Oct 2012

6,861.000 1.000000 NHEX Local 9.899900 0.00 205.83 1.53 67,715.85
Base 9.899900 0.00 205.83 1.53 67,715.85

11 Oct 2012 JOHNSON RICE + CO USD/DTC 0.0316 Oct 2012

2,238.000 1.000000 NHEX Local 9.894100 0.00 67.14 0.50 22,075.36
Base 9.894100 0.00 67.14 0.50 22,075.36

24 Oct 2012 SIDOTI + COMPANY LLC USD/DTC 0.0329 Oct 2012

2,947.000 1.000000 NHEX Local 9.275200 0.00 88.41 0.62 27,244.98
Base 9.275200 0.00 88.41 0.62 27,244.98

25 Oct 2012 JOHNSON RICE + CO USD/DTC 0.0330 Oct 2012

11,761.000 1.000000 NHEX Local 9.099900 0.00 352.83 2.40 106,668.69
Base 9.099900 0.00 352.83 2.40 106,668.69

26 Oct 2012 JOHNSON RICE + CO USD/DTC 0.0331 Oct 2012

4,013.000 1.000000 NHEX Local 9.101600 0.00 120.39 0.82 36,403.51
Base 9.101600 0.00 120.39 0.82 36,403.51

31 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0305 Nov 2012
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6,913.000 1.000000 NHEX Local 8.833600 0.00 207.39 1.37 60,857.92
Base 8.833600 0.00 207.39 1.37 60,857.92

31 Oct 2012 JOHNSON RICE + CO USD/DTC 0.0305 Nov 2012

8,022.000 1.000000 NHEX Local 8.827200 0.00 240.66 1.59 70,569.55
Base 8.827200 0.00 240.66 1.59 70,569.55

01 Nov 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0206 Nov 2012

11,025.000 1.000000 NHEX Local 8.900000 0.00 220.50 2.20 97,899.80
Base 8.900000 0.00 220.50 2.20 97,899.80

88157K101 Total

53,780.000 Local 0.00 1,503.15 11.03 489,435.66
Base 0.00 1,503.15 11.03 489,435.66

883203101 TEXTRON INC COMMON STOCK USD. 27 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

2,900.000 1.000000 NHDM Local 23.810000 0.00 43.50 1.55 69,003.95
Base 23.810000 0.00 43.50 1.55 69,003.95

886547108 TIFFANY + CO COMMON STOCK USD.0126 Nov 2012 ABEL NOSER CORPORATION USD/DTC 0.0229 Nov 2012

4,398.000 1.000000 NHIB Local 62.534200 0.00 87.96 6.17 274,931.28
Base 62.534200 0.00 87.96 6.17 274,931.28

888339207 TITANIUM METALS CORP COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

4,268.000 1.000000 NHDM Local 16.482300 0.00 64.02 1.58 70,280.86
Base 16.482300 0.00 64.02 1.58 70,280.86

89236Y104 TPC GROUP INC COMMON STOCK 21 Dec 2012 MERGER USD/DTC21 Dec 2012

2,080.000 1.000000 NHHZ Local 45.000000 0.00 0.00 0.00 93,600.00
Base 45.000000 0.00 0.00 0.00 93,600.00

89236Y104 TPC GROUP INC COMMON STOCK 21 Dec 2012 MERGER USD/DTC21 Dec 2012

2,350.000 1.000000 NHIH Local 45.000000 0.00 0.00 0.00 105,750.00
Base 45.000000 0.00 0.00 0.00 105,750.00
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89236Y104 Total

4,430.000 Local 0.00 0.00 0.00 199,350.00
Base 0.00 0.00 0.00 199,350.00

894675107 TREE.COM INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

500.000 1.000000 NHIH Local 17.363900 0.00 0.00 0.20 8,681.75
Base 17.363900 0.00 0.00 0.20 8,681.75

895848109 TRIANGLE CAPITAL CORP COMMON STOCK USD. 10 Oct 2012 SALE OF FRACTIONAL S USD/DTC10 Oct 2012

0.228 1.000000 NHHZ Local 21.578947 0.00 0.00 0.00 4.92
Base 21.578947 0.00 0.00 0.00 4.92

895848109 TRIANGLE CAPITAL CORP COMMON STOCK USD. 10 Oct 2012 SALE OF FRACTIONAL S USD/DTC10 Oct 2012

0.518 1.000000 NHIH Local 21.583011 0.00 0.00 0.00 11.18
Base 21.583011 0.00 0.00 0.00 11.18

21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

300.000 1.000000 NHIH Local 24.543900 0.00 0.00 0.17 7,363.00
Base 24.543900 0.00 0.00 0.17 7,363.00

895848109 Total

300.746 Local 0.00 0.00 0.17 7,379.10
Base 0.00 0.00 0.17 7,379.10

896239100 TRIMBLE NAVIGATION LTD COMMON STOCK NPV 17 Oct 2012 GUGGENHEIM CAPITAL MARKETS LLC USD/DTC 0.0322 Oct 2012

15,939.000 1.000000 NHDZ Local 48.244900 0.00 478.17 17.23 768,480.06
Base 48.244900 0.00 478.17 17.23 768,480.06

17 Oct 2012 LIQUIDNETINC USD/DTC 0.0222 Oct 2012

3,368.000 1.000000 NHDZ Local 48.525000 0.00 67.36 3.67 163,361.17
Base 48.525000 0.00 67.36 3.67 163,361.17

18 Oct 2012 GUGGENHEIM CAPITAL MARKETS LLC USD/DTC 0.0323 Oct 2012

7,826.000 1.000000 NHDZ Local 47.879700 0.00 234.78 8.40 374,463.35
Base 47.879700 0.00 234.78 8.40 374,463.35

19 Oct 2012 GUGGENHEIM CAPITAL MARKETS LLC USD/DTC 0.0324 Oct 2012
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15,225.000 1.000000 NHDZ Local 46.076400 0.00 456.75 15.72 701,040.72
Base 46.076400 0.00 456.75 15.72 701,040.72

22 Oct 2012 GUGGENHEIM CAPITAL MARKETS LLC USD/DTC 0.0325 Oct 2012

4,042.000 1.000000 NHDZ Local 46.134000 0.00 121.26 4.18 186,348.19
Base 46.134000 0.00 121.26 4.18 186,348.19

896239100 Total

46,400.000 Local 0.00 1,358.32 49.20 2,193,693.49
Base 0.00 1,358.32 49.20 2,193,693.49

903119105 UNS ENERGY CORP COMMON STOCK NPV 05 Dec 2012 ISI GROUPINC USD/DTC 0.0410 Dec 2012

3,680.000 1.000000 NHHO Local 42.787600 0.00 128.80 3.53 157,326.04
Base 42.787600 0.00 128.80 3.53 157,326.04

903999969 ULLICO J FOR JOBS 01 Sep 2012 REDEMPTION USD/BOS01 Sep 2012

4.418 1.000000 NHFL Local 11,960.982344 0.00 0.00 0.00 52,843.62
Base 11,960.982344 0.00 0.00 0.00 52,843.62

01 Oct 2012 REDEMPTION USD/BOS01 Oct 2012

4.416 1.000000 NHFL Local 11,996.779891 0.00 0.00 0.00 52,977.78
Base 11,996.779891 0.00 0.00 0.00 52,977.78

01 Nov 2012 REDEMPTION USD/BOS01 Nov 2012

4.413 1.000000 NHFL Local 12,031.268978 0.00 0.00 0.00 53,093.99
Base 12,031.268978 0.00 0.00 0.00 53,093.99

903999969 Total

13.247 Local 0.00 0.00 0.00 158,915.39
Base 0.00 0.00 0.00 158,915.39

90653P105 UNION DRILLING INC COMMON STOCK USD.0106 Nov 2012 23 MERGER USD/DTC29 Nov 2012

8,030.000 1.000000 NHHZ Local 6.500000 0.00 0.00 0.00 52,195.00
Base 6.500000 0.00 0.00 0.00 52,195.00

90653P105 UNION DRILLING INC COMMON STOCK USD.0106 Nov 2012 MERGER USD/DTC

2,550.000 1.000000 NHIH Local 6.500000 0.00 0.00 0.00 16,575.00
Base 6.500000 0.00 0.00 0.00 16,575.00
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06 Nov 2012 MERGER USD/DTCCANCEL

-2,550.000 1.000000 NHIH Local 6.500000 0.00 0.00 0.00 -16,575.00
Base 6.500000 0.00 0.00 0.00 -16,575.00

31 Oct 2012 MERGER USD/DTC

2,550.000 1.000000 NHIH Local 6.500000 0.00 0.00 0.00 16,575.00
Base 6.500000 0.00 0.00 0.00 16,575.00

31 Oct 2012 MERGER USD/DTCCANCEL

-2,550.000 1.000000 NHIH Local 6.500000 0.00 0.00 0.00 -16,575.00
Base 6.500000 0.00 0.00 0.00 -16,575.00

31 Oct 2012 TENDER OFFER USD/DTC

2,550.000 1.000000 NHIH Local 6.500000 0.00 0.00 0.00 16,575.00
Base 6.500000 0.00 0.00 0.00 16,575.00

31 Oct 2012 TENDER OFFER USD/DTCCANCEL

-2,550.000 1.000000 NHIH Local 6.500000 0.00 0.00 0.00 -16,575.00
Base 6.500000 0.00 0.00 0.00 -16,575.00

02 Nov 2012 TENDER OFFER USD/DTC06 Nov 2012

2,550.000 1.000000 NHIH Local 6.500000 0.00 0.00 0.00 16,575.00
Base 6.500000 0.00 0.00 0.00 16,575.00

90653P105 Total

10,580.000 Local 0.00 0.00 0.00 68,770.00
Base 0.00 0.00 0.00 68,770.00

911268100 UNITED ONLINE INC COMMON STOCK USD. 01 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0204 Oct 2012

25,408.000 1.000000 NHDY Local 5.621200 0.00 508.16 3.20 142,312.09
Base 5.621200 0.00 508.16 3.20 142,312.09

02 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0205 Oct 2012

10,940.000 1.000000 NHDY Local 5.630400 0.00 218.80 1.38 61,376.40
Base 5.630400 0.00 218.80 1.38 61,376.40

08 Oct 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0211 Oct 2012

23,652.000 1.000000 NHDY Local 5.598900 0.00 473.04 2.97 131,949.17
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Base 5.598900 0.00 473.04 2.97 131,949.17

17 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0222 Oct 2012

29,705.000 1.000000 NHDY Local 5.631000 0.00 594.10 3.75 166,671.01
Base 5.631000 0.00 594.10 3.75 166,671.01

18 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0223 Oct 2012

10,295.000 1.000000 NHDY Local 5.645100 0.00 205.90 1.31 57,909.09
Base 5.645100 0.00 205.90 1.31 57,909.09

911268100 Total

100,000.000 Local 0.00 2,000.00 12.61 560,217.76
Base 0.00 2,000.00 12.61 560,217.76

912WTM909 WALTON STREET REAL ESTATE FUND LIMITED PARTNERSHIP 19 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH19 Dec 2012

1,364,580.860 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 1,364,580.86
Base 1.000000 0.00 0.00 0.00 1,364,580.86

916QWE902 RIVERSIDE CAPITAL APPRECIATION LP 03 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH03 Oct 2012

492,324.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 492,324.00
Base 1.000000 0.00 0.00 0.00 492,324.00

21 Dec 2012 CAPITAL CALL USD/OTH21 Dec 2012

2,849,976.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 2,849,976.00
Base 1.000000 0.00 0.00 0.00 2,849,976.00

31 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH31 Dec 2012

696,801.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 696,801.00
Base 1.000000 0.00 0.00 0.00 696,801.00

916QWE902 Total

4,039,101.000 Local 0.00 0.00 0.00 4,039,101.00
Base 0.00 0.00 0.00 4,039,101.00

91879Q109 VAIL RESORTS INC COMMON STOCK USD.0104 Dec 2012 PIPER JAFFRAY USD/DTC 0.0407 Dec 2012

1,850.000 1.000000 NHHO Local 50.672300 0.00 64.75 2.10 93,676.91
Base 50.672300 0.00 64.75 2.10 93,676.91
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918866104 VALASSIS COMMUNICATIONS INC COMMON STOCK USD.0124 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0229 Oct 2012

700.000 1.000000 NHHZ Local 24.950200 0.00 10.50 0.40 17,454.24
Base 24.950200 0.00 10.50 0.40 17,454.24

920253101 VALMONT INDUSTRIES COMMON STOCK USD1. 04 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0110 Oct 2012

1,355.000 1.000000 NHIB Local 128.822100 0.00 13.55 3.92 174,536.48
Base 128.822100 0.00 13.55 3.92 174,536.48

05 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0111 Oct 2012

546.000 1.000000 NHIB Local 130.298400 0.00 5.46 1.60 71,135.87
Base 130.298400 0.00 5.46 1.60 71,135.87

08 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0111 Oct 2012

1,512.000 1.000000 NHIB Local 129.901700 0.00 15.12 4.40 196,391.85
Base 129.901700 0.00 15.12 4.40 196,391.85

09 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0112 Oct 2012

561.000 1.000000 NHIB Local 129.775800 0.00 5.61 1.64 72,796.97
Base 129.775800 0.00 5.61 1.64 72,796.97

11 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0116 Oct 2012

410.000 1.000000 NHIB Local 126.415900 0.00 4.10 1.17 51,825.25
Base 126.415900 0.00 4.10 1.17 51,825.25

12 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0117 Oct 2012

1,381.000 1.000000 NHIB Local 125.538900 0.00 13.81 3.89 173,351.52
Base 125.538900 0.00 13.81 3.89 173,351.52

15 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.0118 Oct 2012

2,041.000 1.000000 NHIB Local 126.370600 0.00 20.41 5.78 257,896.20
Base 126.370600 0.00 20.41 5.78 257,896.20

920253101 Total

7,806.000 Local 0.00 78.06 22.40 997,934.14
Base 0.00 78.06 22.40 997,934.14

920997962 VALOR EQUITY PARTNERS II LP 11 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH11 Oct 2012
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1,014,920.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,014,920.00
Base 1.000000 0.00 0.00 0.00 1,014,920.00

922036207 VANGUARD HEALTH SYSTEMS INC COMMON STOCK 19 Dec 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0324 Dec 2012

43,250.000 1.000000 NHDY Local 12.240800 0.00 1,297.50 11.86 528,105.24
Base 12.240800 0.00 1,297.50 11.86 528,105.24

20 Dec 2012 M RAMSEY KING SECURITIES INC USD/DTC 0.0326 Dec 2012

2,599.000 1.000000 NHDY Local 12.327000 0.00 77.97 0.72 31,959.18
Base 12.327000 0.00 77.97 0.72 31,959.18

21 Dec 2012 6 M RAMSEY KING SECURITIES INC USD/DTC 0.03OPEN

6,901.000 1.000000 NHDY Local 12.322700 0.00 207.03 1.91 84,830.01
Base 12.322700 0.00 207.03 1.91 84,830.01

922036207 Total

52,750.000 Local 0.00 1,582.50 14.49 644,894.43
Base 0.00 1,582.50 14.49 644,894.43

92240M108 VECTOR GROUP LTD COMMON STOCK USD.1 10 Oct 2012 SALE OF FRACTIONAL S USD/DTC10 Oct 2012

0.300 1.000000 NHHZ Local 15.333333 0.00 0.00 0.00 4.60
Base 15.333333 0.00 0.00 0.00 4.60

92240M108 VECTOR GROUP LTD COMMON STOCK USD.1 10 Oct 2012 SALE OF FRACTIONAL S USD/DTC10 Oct 2012

0.500 1.000000 NHIH Local 15.360000 0.00 0.00 0.00 7.68
Base 15.360000 0.00 0.00 0.00 7.68

92240M108 Total

0.800 Local 0.00 0.00 0.00 12.28
Base 0.00 0.00 0.00 12.28

92275P307 VENOCO INC COMMON STOCK USD.0104 Oct 2012 MERGER USD/DTC04 Oct 2012

4,800.000 1.000000 NHIH Local 12.500000 0.00 0.00 0.00 60,000.00
Base 12.500000 0.00 0.00 0.00 60,000.00

92342Y109 VERIFONE SYSTEMS INC COMMON STOCK USD.0109 Oct 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0512 Oct 2012

12,280.000 1.000000 NHIB Local 29.647900 0.00 614.00 8.16 363,454.05
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Base 29.647900 0.00 614.00 8.16 363,454.05

92343E102 VERISIGN INC COMMON STOCK USD. 01 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0306 Nov 2012

131,900.000 1.000000 NHDZ Local 38.279500 0.00 3,957.00 113.10 5,044,995.95
Base 38.279500 0.00 3,957.00 113.10 5,044,995.95

92343V104 VERIZON COMMUNICATIONS INC COMMON STOCK USD.1 04 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0207 Dec 2012

5,250.000 1.000000 NHEY Local 43.853900 0.00 105.00 5.16 230,122.82
Base 43.853900 0.00 105.00 5.16 230,122.82

92552V100 VIASAT INC COMMON STOCK USD. 08 Nov 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0414 Nov 2012

3,050.000 1.000000 NHHO Local 36.036000 0.00 106.75 2.47 109,800.58
Base 36.036000 0.00 106.75 2.47 109,800.58

09 Nov 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0415 Nov 2012

13,610.000 1.000000 NHHO Local 36.004900 0.00 476.35 10.98 489,539.36
Base 36.004900 0.00 476.35 10.98 489,539.36

92552V100 Total

16,660.000 Local 0.00 583.10 13.45 599,339.94
Base 0.00 583.10 13.45 599,339.94

92778Q109 VIRGINIA COMMERCE BANCORP COMMON STOCK USD1. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

900.000 1.000000 NHIH Local 9.193900 0.00 0.00 0.19 8,274.32
Base 9.193900 0.00 0.00 0.19 8,274.32

928241108 VIROPHARMA INC COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

600.000 1.000000 NHIH Local 22.753900 0.00 0.00 0.31 13,652.03
Base 22.753900 0.00 0.00 0.31 13,652.03

928241108 VIROPHARMA INC COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,700.000 1.000000 NHHZ Local 22.479600 0.00 25.50 0.86 38,188.96
Base 22.479600 0.00 25.50 0.86 38,188.96

928241108 Total

2,300.000 Local 0.00 25.50 1.17 51,840.99
Base 0.00 25.50 1.17 51,840.99
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929297109 WMS INDUSTRIES INC COMMON STOCK USD.5 10 Oct 2012 JOHNSON RICE + CO USD/DTC 0.0315 Oct 2012

9,108.000 1.000000 NHEX Local 15.934500 0.00 273.24 3.26 144,854.93
Base 15.934500 0.00 273.24 3.26 144,854.93

11 Oct 2012 JOHNSON RICE + CO USD/DTC 0.0316 Oct 2012

5,042.000 1.000000 NHEX Local 15.853800 0.00 151.26 1.80 79,781.80
Base 15.853800 0.00 151.26 1.80 79,781.80

929297109 Total

14,150.000 Local 0.00 424.50 5.06 224,636.73
Base 0.00 424.50 5.06 224,636.73

930059100 WADDELL + REED FINANCIAL A COMMON STOCK USD.0121 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0327 Dec 2012

1,680.000 1.000000 NHHO Local 35.154300 0.00 42.00 1.33 59,015.89
Base 35.154300 0.00 42.00 1.33 59,015.89

931142103 WAL MART STORES INC COMMON STOCK USD.1 03 Dec 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0206 Dec 2012

2,500.000 1.000000 NHEY Local 71.515800 0.00 50.00 4.01 178,735.49
Base 71.515800 0.00 50.00 4.01 178,735.49

933999971 WALTON STREET REAL ESTATE FUND IV 17 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH

1,684,636.120 1.000000 NHEJ Local 0.999999 0.00 0.00 0.00 1,684,636.00
Base 0.999999 0.00 0.00 0.00 1,684,636.00

17 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-1,684,636.120 1.000000 NHEJ Local 0.999999 0.00 0.00 0.00 -1,684,636.00
Base 0.999999 0.00 0.00 0.00 -1,684,636.00

17 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH17 Oct 2012

1,684,636.120 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 1,684,636.12
Base 1.000000 0.00 0.00 0.00 1,684,636.12

933999971 Total

1,684,636.120 Local 0.00 0.00 0.00 1,684,636.12
Base 0.00 0.00 0.00 1,684,636.12

93399Y968 WARBURG PINCUS PRVT EQUITY X LIMITED PARTNERSHIP 25 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH25 Oct 2012
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323,750.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 323,750.00
Base 1.000000 0.00 0.00 0.00 323,750.00

05 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH05 Dec 2012

559,965.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 559,965.00
Base 1.000000 0.00 0.00 0.00 559,965.00

20 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH20 Dec 2012

2,221,450.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 2,221,450.00
Base 1.000000 0.00 0.00 0.00 2,221,450.00

93399Y968 Total

3,105,165.000 Local 0.00 0.00 0.00 3,105,165.00
Base 0.00 0.00 0.00 3,105,165.00

934390402 WARNACO GROUP INC/THE COMMON STOCK USD.0131 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0305 Nov 2012

5,730.000 1.000000 NHEX Local 69.862200 0.00 171.90 8.97 400,129.54
Base 69.862200 0.00 171.90 8.97 400,129.54

01 Nov 2012 STIFEL NICOLAUS + CO INC USD/DTC 0.0406 Nov 2012

2,867.000 1.000000 NHEX Local 70.717800 0.00 114.68 4.55 202,628.70
Base 70.717800 0.00 114.68 4.55 202,628.70

08 Nov 2012 ISLAND TRADER SECURITIES INC USD/DTC 0.0414 Nov 2012

5,889.000 1.000000 NHEX Local 70.757600 0.00 235.56 9.34 416,446.61
Base 70.757600 0.00 235.56 9.34 416,446.61

11 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0314 Dec 2012

5,782.000 1.000000 NHEX Local 71.268600 0.00 173.46 9.24 411,892.35
Base 71.268600 0.00 173.46 9.24 411,892.35

12 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0317 Dec 2012

5,667.000 1.000000 NHEX Local 71.009200 0.00 170.01 9.02 402,230.11
Base 71.009200 0.00 170.01 9.02 402,230.11

934390402 Total

25,935.000 Local 0.00 865.61 41.12 1,833,327.31
Base 0.00 865.61 41.12 1,833,327.31
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93499A977 WARBURG PINCUS PRIVATE EQ VIII 26 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH26 Oct 2012

400,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 400,000.00
Base 1.000000 0.00 0.00 0.00 400,000.00

09 Nov 2012 STOCK DISTRIBUTION USD/BOS

33,174.436 1.000000 NHEL Local 7.980000 0.00 0.00 0.00 264,732.00
Base 7.980000 0.00 0.00 0.00 264,732.00

09 Nov 2012 STOCK DISTRIBUTION USD/BOSCANCEL

-33,174.436 1.000000 NHEL Local 7.980000 0.00 0.00 0.00 -264,732.00
Base 7.980000 0.00 0.00 0.00 -264,732.00

09 Nov 2012 1 STOCK DISTRIBUTION USD/BOS13 Nov 2012

31,366.817 1.000000 NHEL Local 7.980000 0.00 0.00 0.00 250,307.20
Base 7.980000 0.00 0.00 0.00 250,307.20

93499A977 Total

431,366.817 Local 0.00 0.00 0.00 650,307.20
Base 0.00 0.00 0.00 650,307.20

93499B918 WARBURG PINCUS PRIVATE EQ IX LIMITED PARTNERSHIP 25 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH25 Oct 2012

281,250.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 281,250.00
Base 1.000000 0.00 0.00 0.00 281,250.00

07 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH07 Nov 2012

600,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 600,000.00
Base 1.000000 0.00 0.00 0.00 600,000.00

09 Nov 2012 STOCK DISTRIBUTION USD/BOS

4,714.928 1.000000 NHEL Local 18.140001 0.00 0.00 0.00 85,528.80
Base 18.140001 0.00 0.00 0.00 85,528.80

09 Nov 2012 STOCK DISTRIBUTION USD/BOSCANCEL

-4,714.928 1.000000 NHEL Local 18.140001 0.00 0.00 0.00 -85,528.80
Base 18.140001 0.00 0.00 0.00 -85,528.80

09 Nov 2012 1 STOCK DISTRIBUTION USD/BOS13 Nov 2012

4,458.020 1.000000 NHEL Local 18.139999 0.00 0.00 0.00 80,868.48
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Base 18.139999 0.00 0.00 0.00 80,868.48

13 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH13 Dec 2012

525,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 525,000.00
Base 1.000000 0.00 0.00 0.00 525,000.00

18 Dec 2012 STOCK DISTRIBUTION USD/BOS

65,341.905 1.000000 NHEL Local 15.749999 0.00 0.00 0.00 1,029,135.00
Base 15.749999 0.00 0.00 0.00 1,029,135.00

18 Dec 2012 STOCK DISTRIBUTION USD/BOSCANCEL

-65,341.905 1.000000 NHEL Local 15.749999 0.00 0.00 0.00 -1,029,135.00
Base 15.749999 0.00 0.00 0.00 -1,029,135.00

21 Dec 2012 CAPITAL CALL USD/OTH21 Dec 2012

375,000.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 375,000.00
Base 1.000000 0.00 0.00 0.00 375,000.00

18 Dec 2012 STOCK DISTRIBUTION USD/BOS20 Dec 2012

64,435.260 1.000000 NHEL Local 15.570000 0.00 0.00 0.00 1,003,257.00
Base 15.570000 0.00 0.00 0.00 1,003,257.00

93499B918 Total

1,850,143.280 Local 0.00 0.00 0.00 2,865,375.48
Base 0.00 0.00 0.00 2,865,375.48

939VCQ909 RIVERSIDE FUND IV LIMITED PARTNERSHIP 28 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH28 Dec 2012

1,669,385.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,669,385.00
Base 1.000000 0.00 0.00 0.00 1,669,385.00

940610108 WASHINGTON TRUST BANCORP COMMON STOCK USD. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

300.000 1.000000 NHIH Local 26.313900 0.00 0.00 0.18 7,893.99
Base 26.313900 0.00 0.00 0.18 7,893.99

942683103 WATSON PHARMACEUTICALS INC COMMON STOCK USD. 08 Nov 2012 GOLDMAN SACHS + CO USD/DTC 0.0114 Nov 2012

2,428.000 1.000000 NHIB Local 86.546800 0.00 24.28 4.71 210,106.64
Base 86.546800 0.00 24.28 4.71 210,106.64
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947684106 WEBSENSE INC COMMON STOCK USD. 01 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0304 Oct 2012

4,716.000 1.000000 NHEX Local 15.470000 0.00 141.48 1.64 72,813.40
Base 15.470000 0.00 141.48 1.64 72,813.40

02 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0305 Oct 2012

2,066.000 1.000000 NHEX Local 15.350000 0.00 61.98 0.72 31,650.40
Base 15.350000 0.00 61.98 0.72 31,650.40

02 Oct 2012 BLAYLOCK ROBERT VAN LLC USD/DTC 0.0305 Oct 2012

2,175.000 1.000000 NHEX Local 15.274100 0.00 65.25 0.75 33,155.17
Base 15.274100 0.00 65.25 0.75 33,155.17

03 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0309 Oct 2012

7,186.000 1.000000 NHEX Local 15.078100 0.00 215.58 2.43 108,133.22
Base 15.078100 0.00 215.58 2.43 108,133.22

04 Oct 2012 CANTOR FITZGERALD + CO. USD/DTC 0.0310 Oct 2012

1,316.000 1.000000 NHEX Local 15.050000 0.00 39.48 0.45 19,765.87
Base 15.050000 0.00 39.48 0.45 19,765.87

947684106 Total

17,459.000 Local 0.00 523.77 5.99 265,518.06
Base 0.00 523.77 5.99 265,518.06

94946T106 WELLCARE HEALTH PLANS INC COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

200.000 1.000000 NHIH Local 49.153900 0.00 0.00 0.23 9,830.55
Base 49.153900 0.00 0.00 0.23 9,830.55

94973V107 WELLPOINT INC COMMON STOCK USD.0124 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012

1,700.000 1.000000 NHDM Local 60.965300 0.00 25.50 2.33 103,613.18
Base 60.965300 0.00 25.50 2.33 103,613.18

95099D913 WELSH CARSON ANDERSON STOWE XI LP 31 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH31 Oct 2012

1,471,072.200 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 1,471,072.20
Base 1.000000 0.00 0.00 0.00 1,471,072.20

959802109 WESTERN UNION CO COMMON STOCK USD.0118 Oct 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0323 Oct 2012
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30,285.000 1.000000 NHIB Local 18.273000 0.00 908.55 12.40 552,476.86
Base 18.273000 0.00 908.55 12.40 552,476.86

13 Nov 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0316 Nov 2012

55,762.000 1.000000 NHIB Local 12.465100 0.00 1,672.86 15.57 693,390.48
Base 12.465100 0.00 1,672.86 15.57 693,390.48

959802109 Total

86,047.000 Local 0.00 2,581.41 27.97 1,245,867.34
Base 0.00 2,581.41 27.97 1,245,867.34

969457100 WILLIAMS COS INC COMMON STOCK USD1. 10 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

2,100.000 1.000000 NHDM Local 35.718100 0.00 31.50 1.69 74,974.82
Base 35.718100 0.00 31.50 1.69 74,974.82

97650W108 WINTRUST FINANCIAL CORP COMMON STOCK NPV 07 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

500.000 1.000000 NHHZ Local 36.334000 0.00 7.50 0.41 18,159.09
Base 36.334000 0.00 7.50 0.41 18,159.09

981419104 WORLD ACCEPTANCE CORP COMMON STOCK NPV 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

100.000 1.000000 NHIH Local 73.593900 0.00 0.00 0.17 7,359.22
Base 73.593900 0.00 0.00 0.17 7,359.22

983134107 WYNN RESORTS LTD COMMON STOCK USD.0127 Nov 2012 HEEVERS &CO. INC. USD/DTC 0.0230 Nov 2012

976.000 1.000000 NHDM Local 108.490000 0.00 14.64 2.38 105,869.22
Base 108.490000 0.00 14.64 2.38 105,869.22

984121103 XEROX CORP COMMON STOCK USD1. 04 Oct 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0210 Oct 2012

57,160.000 1.000000 NHHY Local 7.282500 0.00 857.40 9.33 415,400.97
Base 7.282500 0.00 857.40 9.33 415,400.97

984121103 XEROX CORP COMMON STOCK USD1. 10 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

71,610.000 1.000000 NHDM Local 7.024300 0.00 1,074.15 11.27 501,924.70
Base 7.024300 0.00 1,074.15 11.27 501,924.70
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984121103 Total

128,770.000 Local 0.00 1,931.55 20.60 917,325.67
Base 0.00 1,931.55 20.60 917,325.67

988498101 YUM  BRANDS INC COMMON STOCK NPV 24 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0228 Dec 2012

2,150.000 1.000000 NHEY Local 65.161900 0.00 43.00 3.14 140,051.95
Base 65.161900 0.00 43.00 3.14 140,051.95

ACI0035T0 FRANKLIN PARK VENTURE FD SER09 LIMITED PARTNERSHIP 31 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH31 Dec 2012

45,213.000 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 45,213.00
Base 1.000000 0.00 0.00 0.00 45,213.00

ACI00KDF3 BLACKSTONE CAPITAL PARTNERS VI LP 05 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH05 Dec 2012

62,373.190 1.000000 NHEL Local 1.000000 0.00 0.00 0.00 62,373.19
Base 1.000000 0.00 0.00 0.00 62,373.19

ACI00LU47 ING TAKEOVER PORTFOLIO REIT 04 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH04 Dec 2012

300,000.000 1.000000 NHER Local 1.000000 0.00 0.00 0.00 300,000.00
Base 1.000000 0.00 0.00 0.00 300,000.00

ACI00Q1W6 CLARION PARTNERS REIT 31 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH31 Oct 2012

903,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 903,000.00
Base 1.000000 0.00 0.00 0.00 903,000.00

30 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH30 Nov 2012

829,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 829,000.00
Base 1.000000 0.00 0.00 0.00 829,000.00

21 Dec 2012 CAPITAL CALL USD/OTH21 Dec 2012

904,000.000 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 904,000.00
Base 1.000000 0.00 0.00 0.00 904,000.00

27 Dec 2012 AUTREPAT-DISTRIBUTION USD/OTH27 Dec 2012

1,739,551.860 1.000000 NHEQ Local 1.000000 0.00 0.00 0.00 1,739,551.86
Base 1.000000 0.00 0.00 0.00 1,739,551.86
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ACI00Q1W6 Total

4,375,551.860 Local 0.00 0.00 0.00 4,375,551.86
Base 0.00 0.00 0.00 4,375,551.86

ACI00WAI4 ENTRUST CAPITAL LIMITED PARTNERSHIP 17 Oct 2012 AUTREPAT-DISTRIBUTION USD/BOS17 Oct 2012

9,185,572.220 1.000000 NHHG Local 1.000000 0.00 0.00 0.00 9,185,572.22
Base 1.000000 0.00 0.00 0.00 9,185,572.22

16 Oct 2012 AUTREPAT-DISTRIBUTION USD/BOS16 Oct 2012

3,947.980 1.000000 NHHG Local 1.000000 0.00 0.00 0.00 3,947.98
Base 1.000000 0.00 0.00 0.00 3,947.98

07 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH07 Nov 2012

108,139.000 1.000000 NHHG Local 1.000000 0.00 0.00 0.00 108,139.00
Base 1.000000 0.00 0.00 0.00 108,139.00

14 Nov 2012 AUTREPAT-DISTRIBUTION USD/OTH14 Nov 2012

2,313.060 1.000000 NHHG Local 1.000000 0.00 0.00 0.00 2,313.06
Base 1.000000 0.00 0.00 0.00 2,313.06

31 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH31 Oct 2012

801.220 1.000000 NHHG Local 1.000000 0.00 0.00 0.00 801.22
Base 1.000000 0.00 0.00 0.00 801.22

ACI00WAI4 Total

9,300,773.480 Local 0.00 0.00 0.00 9,300,773.48
Base 0.00 0.00 0.00 9,300,773.48

ACI01VP81 552992935 JPM STRATEGIC PROPRT JPMCB COMMINGLED 12 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH

0.002 1.000000 NHEJ Local 2,215.000000 0.00 0.00 0.00 4.43
Base 2,215.000000 0.00 0.00 0.00 4.43

12 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTHCANCEL

-0.002 1.000000 NHEJ Local 2,215.000000 0.00 0.00 0.00 -4.43
Base 2,215.000000 0.00 0.00 0.00 -4.43

03 Oct 2012 AUTREPAT-DISTRIBUTION USD/OTH03 Oct 2012

Prepared by State StreetPage 1061



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

0.002 1.000000 NHEJ Local 2,215.000000 0.00 0.00 0.00 4.43
Base 2,215.000000 0.00 0.00 0.00 4.43

02 Oct 2012 STATE STREET BANK AND TRUST USD/BOS03 Oct 2012

154.291 1.000000 NHEJ Local 1,826.360837 0.00 0.00 0.00 281,791.04
Base 1,826.360837 0.00 0.00 0.00 281,791.04

ACI01VP81 Total

154.293 Local 0.00 0.00 0.00 281,795.47
Base 0.00 0.00 0.00 281,795.47

CKC50X106 ENBRIDGE ENERGY MANAGE FRAC CUSIP 29250X103 26 Nov 2012 ASSET TRANSFER AT MARKET NON CASH USD/BOS26 Nov 2012

6,022.443 1.000000 NHEN Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

CKC50X106 ENBRIDGE ENERGY MANAGE FRAC CUSIP 29250X103 04 Dec 2012 WRITEOFF USD/BOS04 Dec 2012

38,783.031 1.000000 NHFN Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

CKC50X106 Total

44,805.474 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

EKE55U103 KINDER MORGAN MANAGMENT,LLC FRAC CUSIP 49455U100 04 Dec 2012 WRITEOFF USD/BOS04 Dec 2012

19,010.497 1.000000 NHFN Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

G0464B107 ARGO GROUP INTERNATIONAL COMMON STOCK USD1. 21 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

300.000 1.000000 NHIH Local 33.603900 0.00 0.00 0.23 10,080.94
Base 33.603900 0.00 0.00 0.23 10,080.94

G24140108 COOPER INDUSTRIES PLC COMMON STOCK USD.0103 Dec 2012 MERGER USD/DTC03 Dec 2012

28,217.000 1.000000 NHIM Local 79.036188 0.00 0.00 0.00 2,230,164.13
Base 79.036188 0.00 0.00 0.00 2,230,164.13

G24140108 COOPER INDUSTRIES PLC COMMON STOCK USD.0103 Dec 2012 MERGER USD/DTC03 Dec 2012

8,180.000 1.000000 NHDM Local 79.036188 0.00 0.00 0.00 646,516.02
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Base 79.036188 0.00 0.00 0.00 646,516.02

G24140108 COOPER INDUSTRIES PLC COMMON STOCK USD.0103 Dec 2012 MERGER USD/DTC03 Dec 2012

2,140.000 1.000000 NHHY Local 79.036200 0.00 0.00 0.00 169,137.47
Base 79.036200 0.00 0.00 0.00 169,137.47

G24140108 Total

38,537.000 Local 0.00 0.00 0.00 3,045,817.62
Base 0.00 0.00 0.00 3,045,817.62

G29183103 EATON CORP PLC COMMON STOCK USD.0112 Dec 2012 SALE OF FRACTIONAL S USD/DTC12 Dec 2012

0.782 1.000000 NHDM Local 52.276214 0.00 0.00 0.00 40.88
Base 52.276214 0.00 0.00 0.00 40.88

G29183103 EATON CORP PLC COMMON STOCK USD.0112 Dec 2012 SALE OF FRACTIONAL S USD/DTC12 Dec 2012

0.051 1.000000 NHHY Local 52.156862 0.00 0.00 0.00 2.66
Base 52.156862 0.00 0.00 0.00 2.66

G29183103 EATON CORP PLC COMMON STOCK USD.0112 Dec 2012 SALE OF FRACTIONAL S USD/DTC12 Dec 2012

0.249 1.000000 NHIM Local 52.248995 0.00 0.00 0.00 13.01
Base 52.248995 0.00 0.00 0.00 13.01

G29183103 Total

1.082 Local 0.00 0.00 0.00 56.55
Base 0.00 0.00 0.00 56.55

G4412G101 HERBALIFE LTD COMMON STOCK USD. 19 Dec 2012 3 CABRERA CAPITAL MARKETS USD/DTC 0.0327 Dec 2012

9,160.000 1.000000 NHIB Local 41.586600 0.00 274.80 8.54 380,649.92
Base 41.586600 0.00 274.80 8.54 380,649.92

21 Dec 2012 BNY CONVERGEX LJR USD/DTC 0.0527 Dec 2012

9,659.000 1.000000 NHIB Local 27.445900 0.00 482.95 5.94 264,611.06
Base 27.445900 0.00 482.95 5.94 264,611.06

26 Dec 2012 CABRERA CAPITAL MARKETS USD/DTC 0.0331 Dec 2012

9,902.000 1.000000 NHIB Local 27.469900 0.00 297.06 6.10 271,703.79
Base 27.469900 0.00 297.06 6.10 271,703.79
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G4412G101 Total

28,721.000 Local 0.00 1,054.81 20.58 916,964.77
Base 0.00 1,054.81 20.58 916,964.77

G47791101 INGERSOLL RAND PLC COMMON STOCK USD1. 10 Oct 2012 HEEVERS &CO. INC. USD/DTC 0.0215 Oct 2012

1,800.000 1.000000 NHDM Local 44.547600 0.00 27.00 1.80 80,156.88
Base 44.547600 0.00 27.00 1.80 80,156.88

G67742109 ONEBEACON INSURANCE GROUP A COMMON STOCK USD.0121 Dec 2012 GOLDMAN SACHS + CO USD/DTC27 Dec 2012

700.000 1.000000 NHIH Local 13.443900 0.00 0.00 0.22 9,410.51
Base 13.443900 0.00 0.00 0.22 9,410.51

G7127P100 PLATINUM UNDERWRITERS HLDGS COMMON STOCK USD.0131 Oct 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC05 Nov 2012

400.000 1.000000 NHIH Local 44.401900 0.00 0.00 0.40 17,760.36
Base 44.401900 0.00 0.00 0.40 17,760.36

G7127P100 PLATINUM UNDERWRITERS HLDGS COMMON STOCK USD.0107 Nov 2012 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.0213 Nov 2012

1,100.000 1.000000 NHHZ Local 43.970500 0.00 16.50 1.09 48,349.96
Base 43.970500 0.00 16.50 1.09 48,349.96

G7127P100 Total

1,500.000 Local 0.00 16.50 1.49 66,110.32
Base 0.00 16.50 1.49 66,110.32

G9319H102 VALIDUS HOLDINGS LTD COMMON STOCK USD. 05 Dec 2012 LOOP CAPITAL MARKETS USD/DTC 0.0210 Dec 2012

1,847.000 1.000000 NHIH Local 35.646302 0.00 27.71 1.48 65,809.53
Base 35.646302 0.00 27.71 1.48 65,809.53

G9319H102 VALIDUS HOLDINGS LTD COMMON STOCK USD. 14 Dec 2012 SALE OF FRACTIONAL S USD/DTC14 Dec 2012

0.727 1.000000 NHHZ Local 35.130674 0.00 0.00 0.00 25.54
Base 35.130674 0.00 0.00 0.00 25.54

G9319H102 VALIDUS HOLDINGS LTD COMMON STOCK USD. 14 Dec 2012 SALE OF FRACTIONAL S USD/DTC14 Dec 2012

0.925 1.000000 NHIH Local 35.124324 0.00 0.00 0.00 32.49
Base 35.124324 0.00 0.00 0.00 32.49

G9319H102 VALIDUS HOLDINGS LTD COMMON STOCK USD. 24 Dec 2012 HEEVERS &CO. INC. USD/DTC 0.0228 Dec 2012
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5,604.000 1.000000 NHHZ Local 33.582000 0.00 84.06 4.22 188,105.25
Base 33.582000 0.00 84.06 4.22 188,105.25

G9319H102 Total

7,452.652 Local 0.00 111.77 5.70 253,972.81
Base 0.00 111.77 5.70 253,972.81

H6169Q108 PENTAIR LTD REGISTERED COMMON STOCK USD. 15 Oct 2012 SALE OF FRACTIONAL S USD/DTC15 Oct 2012

0.064 1.000000 NHHY Local 43.593750 0.00 0.00 0.00 2.79
Base 43.593750 0.00 0.00 0.00 2.79

H6169Q108 PENTAIR LTD REGISTERED COMMON STOCK USD. 15 Oct 2012 SALE OF FRACTIONAL S USD/DTC15 Oct 2012

0.642 1.000000 NHDM Local 43.520249 0.00 0.00 0.00 27.94
Base 43.520249 0.00 0.00 0.00 27.94

H6169Q108 Total

0.706 Local 0.00 0.00 0.00 30.73
Base 0.00 0.00 0.00 30.73

L3466T104 FLAGSTONE REINSURANCE HOLDIN COMMON STOCK USD.0130 Nov 2012 MERGER USD/DTC30 Nov 2012

28,965.000 1.000000 NHHZ Local 8.781187 0.00 0.00 0.00 254,347.10
Base 8.781187 0.00 0.00 0.00 254,347.10

L3466T104 FLAGSTONE REINSURANCE HOLDIN COMMON STOCK USD.0130 Nov 2012 MERGER USD/DTC30 Nov 2012

9,550.000 1.000000 NHIH Local 8.760890 0.00 0.00 0.00 83,666.50
Base 8.760890 0.00 0.00 0.00 83,666.50

L3466T104 Total

38,515.000 Local 0.00 0.00 0.00 338,013.60
Base 0.00 0.00 0.00 338,013.60

M85548101 STRATASYS LTD COMMON STOCK 03 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC

3,750.000 1.000000 NHIH Local 70.056429 0.00 0.00 0.00 262,711.61
Base 70.056429 0.00 0.00 0.00 262,711.61

03 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCCANCEL

-3,750.000 1.000000 NHIH Local 70.056429 0.00 0.00 0.00 -262,711.61
Base 70.056429 0.00 0.00 0.00 -262,711.61
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03 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC

3,750.000 1.000000 NHIH Local 70.058000 0.00 0.00 5.89 262,711.61
Base 70.058000 0.00 0.00 5.89 262,711.61

03 Dec 2012 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTCCANCEL

-3,750.000 1.000000 NHIH Local 70.058000 0.00 0.00 -5.89 -262,711.61
Base 70.058000 0.00 0.00 -5.89 -262,711.61

03 Dec 2012 12 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC18 Dec 2012

3,750.000 1.000000 NHIH Local 70.058000 0.00 0.00 5.89 262,711.61
Base 70.058000 0.00 0.00 5.89 262,711.61

M85548101 Total

3,750.000 Local 0.00 0.00 5.89 262,711.61
Base 0.00 0.00 5.89 262,711.61

N07059186 ASML HOLDING NV NY REG SHS NY REG SHRS EUR.09 29 Nov 2012 MANDATORYEXCHANGE USD/DTC

420.000 1.000000 NHEY Local 59.310190 0.00 0.00 0.00 24,910.28
Base 59.310190 0.00 0.00 0.00 24,910.28

29 Nov 2012 MANDATORYEXCHANGE USD/DTCCANCEL

-420.000 1.000000 NHEY Local 59.310190 0.00 0.00 0.00 -24,910.28
Base 59.310190 0.00 0.00 0.00 -24,910.28

29 Nov 2012 REVERSE SPLIT NON CASH USD/DTC

1,680.000 1.000000 NHEY Local 40.620232 0.00 0.00 0.00 68,241.99
Base 40.620232 0.00 0.00 0.00 68,241.99

29 Nov 2012 REVERSE SPLIT NON CASH USD/DTCCANCEL

-1,680.000 1.000000 NHEY Local 40.620232 0.00 0.00 0.00 -68,241.99
Base 40.620232 0.00 0.00 0.00 -68,241.99

29 Nov 2012 MANDATORYEXCHANGE USD/DTC

420.000 1.000000 NHEY Local 11.862047 0.00 0.00 0.00 4,982.06
Base 11.862047 0.00 0.00 0.00 4,982.06

29 Nov 2012 MANDATORYEXCHANGE USD/DTCCANCEL

-420.000 1.000000 NHEY Local 11.862047 0.00 0.00 0.00 -4,982.06
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Base 11.862047 0.00 0.00 0.00 -4,982.06

29 Nov 2012 REVERSE SPLIT NON CASH USD/DTC

1,680.000 1.000000 NHEY Local 40.620232 0.00 0.00 0.00 68,241.99
Base 40.620232 0.00 0.00 0.00 68,241.99

29 Nov 2012 REVERSE SPLIT NON CASH USD/DTCCANCEL

-1,680.000 1.000000 NHEY Local 40.620232 0.00 0.00 0.00 -68,241.99
Base 40.620232 0.00 0.00 0.00 -68,241.99

29 Nov 2012 MANDATORYEXCHANGE USD/DTC29 Nov 2012

420.000 1.000000 NHEY Local 59.310190 0.00 0.00 0.00 24,910.28
Base 59.310190 0.00 0.00 0.00 24,910.28

29 Nov 2012 REVERSE SPLIT NON CASH USD/DTC29 Nov 2012

1,680.000 1.000000 NHEY Local 40.620232 0.00 0.00 0.00 68,241.99
Base 40.620232 0.00 0.00 0.00 68,241.99

N07059186 Total

2,100.000 Local 0.00 0.00 0.00 93,152.27
Base 0.00 0.00 0.00 93,152.27

P31076105 COPA HOLDINGS SA CLASS A COMMON STOCK NPV 19 Nov 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0223 Nov 2012

3,419.000 1.000000 NHEZ Local 93.509400 0.00 68.38 7.16 319,633.10
Base 93.509400 0.00 68.38 7.16 319,633.10

20 Nov 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0226 Nov 2012

1,748.000 1.000000 NHEZ Local 93.456700 0.00 34.96 3.66 163,323.69
Base 93.456700 0.00 34.96 3.66 163,323.69

21 Nov 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0227 Nov 2012

1,689.000 1.000000 NHEZ Local 93.809000 0.00 33.78 3.55 158,406.07
Base 93.809000 0.00 33.78 3.55 158,406.07

27 Nov 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0230 Nov 2012

957.000 1.000000 NHEZ Local 93.494000 0.00 19.14 2.00 89,452.62
Base 93.494000 0.00 19.14 2.00 89,452.62

28 Nov 2012 JONESTRADING INSTITUTIONAL SERVICES USD/DTC 0.0203 Dec 2012
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1,077.000 1.000000 NHEZ Local 93.352000 0.00 21.54 2.25 100,516.31
Base 93.352000 0.00 21.54 2.25 100,516.31

P31076105 Total

8,890.000 Local 0.00 177.80 18.62 831,331.79
Base 0.00 177.80 18.62 831,331.79

US DOLLAR  Total

280,865,547.873 0.00

0.00

117,555.17

117,555.17

3,390.48

3,390.48

388,993,543.38

388,993,543.38

Local

Base

EQUITY  Total
330,685,891.779

0.00 229,574.30 35,806.91 517,534,222.37Base

FIXED INCOME
CANADIAN DOLLAR

135087A46 CANADIAN GOVERNMENT 1.5%   01 Sep 2017 23 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN

1,885,000.000 0.993350 NHIO Local 100.660000 4,260.62 0.00 0.00 1,897,441.00
Base 101.333870 4,289.14 0.00 0.00 1,910,143.46

23 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CANCANCEL

-1,885,000.000 0.993350 NHIO Local 100.660000 -4,260.62 0.00 0.00 -1,897,441.00
Base 101.333870 -4,289.14 0.00 0.00 -1,910,143.46

23 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN

1,885,000.000 0.993350 NHIO Local 100.660000 4,260.62 0.00 0.00 1,897,441.00
Base 101.333870 4,289.14 0.00 0.00 1,910,143.46

23 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CANCANCEL

-1,885,000.000 0.993350 NHIO Local 100.660000 -4,260.62 0.00 0.00 -1,897,441.00
Base 101.333870 -4,289.14 0.00 0.00 -1,910,143.46

23 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAN26 Oct 2012

1,885,000.000 0.993350 NHIO Local 100.660000 4,260.62 0.00 0.00 1,897,441.00
Base 101.333870 4,289.14 0.00 0.00 1,910,143.46
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135087A46 Total

1,885,000.000 Local 4,260.62 0.00 0.00 1,897,441.00
Base 4,289.14 0.00 0.00 1,910,143.46

135087YF5 CANADIAN GOVERNMENT 4%   01 Jun 2017 20 Nov 2012 SCOTIA CAPITAL (USA) INC CAD/CAN23 Nov 2012

4,675,000.000 0.996950 NHIO Local 111.770000 89,657.53 0.00 0.00 5,225,247.50
Base 112.111941 89,931.82 0.00 0.00 5,241,233.26

135087ZJ6 CANADIAN GOVERNMENT 3.25%   01 Jun 2021 21 Dec 2012 RBC DOMINION SECURITIES INC. CAD/CAN27 Dec 2012

1,000,000.000 0.994150 NHIO Local 112.148000 2,315.07 0.00 0.00 1,121,480.00
Base 112.807926 2,328.69 0.00 0.00 1,128,079.27

988FCHII5 99Z01XC16 CAN FWD 10 19 12 1.5%   01 Mar 2017 16 Oct 2012 MERRILL LYNCH CANADA INC CAD/CAX19 Oct 2012

1,686,000.000 0.985450 NHIO Local 100.840000 3,325.81 0.00 0.00 1,700,162.40
Base 102.328885 3,374.92 0.00 0.00 1,725,265.00

ACI02I9F1 99Z01Y728 CAN FWD 11 DASHTAG 2 1.5%   01 Sep 2017 23 Oct 2012 MERRILL LYNCH CANADA INC CAD/CAX26 Nov 2012

1,885,000.000 0.993350 NHIO Local 100.613146 6,662.05 0.00 0.00 1,896,557.80
Base 101.286703 6,706.65 0.00 0.00 1,909,254.34

19 Nov 2012 TORONTO DOMINION BANK CAD/CAX26 Nov 2012

1,920,000.000 0.996350 NHIO Local 100.830000 6,785.75 0.00 0.00 1,935,936.00
Base 101.199378 6,810.61 0.00 0.00 1,943,028.05

ACI02I9F1 Total

3,805,000.000 Local 13,447.80 0.00 0.00 3,832,493.80
Base 13,517.26 0.00 0.00 3,852,282.39

ACI02LUU7 99Z01YU48 CAN FWD 11 30 12 1.5%   01 Mar 2017 26 Nov 2012 MERRILL LYNCH CANADA INC CAD/CAX30 Nov 2012

1,686,000.000 0.994950 NHIO Local 100.840000 6,235.89 0.00 0.00 1,700,162.40
Base 101.351827 6,267.54 0.00 0.00 1,708,791.80

ACI02QH15 99Z01ZU60  CAN FWD  12 20 12 1.5%   01 Sep 2017 19 Nov 2012 TORONTO DOMINION BANK CAD/CAX20 Dec 2012

80,000.000 0.996350 NHIO Local 100.791250 361.64 0.00 0.00 80,633.00
Base 101.160486 362.96 0.00 0.00 80,928.39
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17 Dec 2012 TORONTO DOMINION BANK CAD/CAX20 Dec 2012

1,840,000.000 0.984150 NHIO Local 100.510000 8,317.81 0.00 0.00 1,849,384.00
Base 102.128741 8,451.77 0.00 0.00 1,879,168.83

ACI02QH15 Total

1,920,000.000 Local 8,679.45 0.00 0.00 1,930,017.00
Base 8,814.73 0.00 0.00 1,960,097.22

ACI02RC26 99Z0201V3 CAN FWD 12 20 12 1.5%   01 Mar 2017 17 Dec 2012 MERRILL LYNCH CANADA INC CAD/CAX20 Dec 2012

1,686,000.000 0.984150 NHIO Local 100.550000 7,621.64 0.00 0.00 1,695,273.00
Base 102.169385 7,744.39 0.00 0.00 1,722,575.83

CANADIAN DOLLAR  Total

18,343,000.000 135,543.81

136,268.49

0.00

0.00

0.00

0.00

19,102,277.10

19,248,468.23

Local

Base

EURO CURRENCY

AUSTRIA

983RDWII0 REPUBLIC OF AUSTRIA 3.65%   20 Apr 2022 28 Nov 2012 MORGAN STANLEY CO INCORPORATED EUR/CED03 Dec 2012

330,000.000 0.773874 NHIO Local 116.950000 7,491.00 0.00 0.00 385,935.00
Base 151.122793 9,679.87 0.00 0.00 498,705.22

AUSTRIA Total
330,000.000 7,491.00

9,679.87 0.00

0.00

0.00

0.00 385,935.00

498,705.22

Local

Base

BELGIUM

B013L3II4 BELGIUM KINGDOM 5%   28 Mar 2035 28 Dec 2012 BARCLAYS CAPITAL EUR/CEDOPEN

130,000.000 0.756458 NHIO Local 133.481000 5,004.11 0.00 0.00 173,525.30
Base 176.455269 6,615.19 0.00 0.00 229,391.85

B4PMNYII8 BELGIUM KINGDOM 4.5%   28 Mar 2026 26 Oct 2012 BARCLAYS CAPITAL EUR/CED31 Oct 2012

1,125,000.000 0.772977 NHIO Local 117.525000 30,097.60 0.00 0.00 1,322,156.25
Base 152.042040 38,937.25 0.00 0.00 1,710,472.95
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BELGIUM Total
1,255,000.000 35,101.71

45,552.44 0.00

0.00

0.00

0.00 1,495,681.55

1,939,864.80

Local

Base

FRANCE

977JLVII9 FRENCH TREASURY NOTE 2%   25 Sep 2013 04 Oct 2012 BARCLAYS CAPITAL EUR/CED10 Oct 2012

5,475,000.000 0.768935 NHIO Local 101.873000 4,500.00 0.00 0.00 5,577,546.75
Base 132.485841 5,852.25 0.00 0.00 7,253,599.78

989NQAII7 FRANCE (GOVT OF) 3.5%   25 Apr 2026 19 Nov 2012 J P MORGAN SECURITIES INC EUR/CED20 Nov 2012

3,425,000.000 0.780884 NHIO Local 111.231000 68,640.75 0.00 0.00 3,809,661.75
Base 142.442411 87,901.34 0.00 0.00 4,878,652.59

ACI01G0C2 FRANCE (GOVT OF) 3%   25 Apr 2022 17 Dec 2012 BARCLAYS CAPITAL EUR/CED20 Dec 2012

500,000.000 0.759359 NHIO Local 109.420000 9,821.92 0.00 0.00 547,100.00
Base 144.095217 12,934.49 0.00 0.00 720,476.08

18 Dec 2012 MORGAN STANLEY CO INCORPORATED EUR/CED21 Dec 2012

720,000.000 0.756258 NHIO Local 109.320000 14,202.74 0.00 0.00 787,104.00
Base 144.553843 18,780.28 0.00 0.00 1,040,787.67

18 Dec 2012 BANC OF AMERICA SECURITIES EUR/CED21 Dec 2012

730,000.000 0.756258 NHIO Local 109.050000 14,400.00 0.00 0.00 796,065.00
Base 144.196822 19,041.12 0.00 0.00 1,052,636.80

ACI01G0C2 Total

1,950,000.000 Local 38,424.66 0.00 0.00 2,130,269.00
Base 50,755.89 0.00 0.00 2,813,900.55

ACI0288Q0 FRENCH TREASURY NOTE 1%   25 Jul 2017 27 Nov 2012 BARCLAYS CAPITAL EUR/CED30 Nov 2012

1,140,000.000 0.773335 NHIO Local 100.853000 3,997.81 0.00 0.00 1,149,724.20
Base 130.413081 5,169.57 0.00 0.00 1,486,709.12

B1DZ98II1 FRANCE (GOVT OF) 4%   25 Oct 2038 28 Dec 2012 BARCLAYS CAPITAL EUR/CEDOPEN

250,000.000 0.756372 NHIO Local 119.180000 2,054.79 0.00 0.00 297,950.00
Base 157.567969 2,716.64 0.00 0.00 393,919.92
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B60B9QII7 FRENCH TREASURY NOTE 3%   12 Jul 2014 26 Oct 2012 BANC OF AMERICA SECURITIES EUR/CED31 Oct 2012

1,500,000.000 0.772977 NHIO Local 104.822000 13,684.93 0.00 0.00 1,572,330.00
Base 135.608175 17,704.19 0.00 0.00 2,034,122.62

FRANCE Total
13,740,000.000 131,302.94

170,099.88 0.00

0.00

0.00

0.00 14,537,481.70

18,860,904.58

Local

Base

GERMANY

ACI016QN2 BUNDESREPUB. DEUTSCHLAND 2%   04 Jan 2022 05 Oct 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CED10 Oct 2012

355,000.000 0.765814 NHIO Local 105.495000 6,209.78 0.00 0.00 374,507.25
Base 137.755382 8,108.73 0.00 0.00 489,031.61

ACI01C395 BUNDESOBLIGATION 0.75%   24 Feb 2017 04 Oct 2012 J P MORGAN SECURITIES INC EUR/CED10 Oct 2012

620,000.000 0.768935 NHIO Local 101.690000 3,444.49 0.00 0.00 630,478.00
Base 132.247849 4,479.56 0.00 0.00 819,936.67

ACI01MT53 BUNDESSCHATZANWEISUNGEN 0.25%   14 Mar 2014 04 Oct 2012 CITIGROUPGLOBAL MARKETS INC. EUR/CED09 Oct 2012

1,900,000.000 0.768935 NHIO Local 100.341000 2,966.45 0.00 0.00 1,906,479.00
Base 130.493475 3,857.87 0.00 0.00 2,479,376.02

ACI01UR81 BUNDESREPUB. DEUTSCHLAND 1.75%   04 Jul 2022 05 Oct 2012 J P MORGAN SECURITIES INC EUR/CED11 Oct 2012

225,000.000 0.765814 NHIO Local 102.751000 1,950.14 0.00 0.00 231,189.75
Base 134.172266 2,546.49 0.00 0.00 301,887.60

17 Dec 2012 BANC OF AMERICA SECURITIES EUR/CED20 Dec 2012

745,000.000 0.759359 NHIO Local 103.774000 8,957.51 0.00 0.00 773,116.30
Base 136.659999 11,796.15 0.00 0.00 1,018,116.99

ACI01UR81 Total

970,000.000 Local 10,907.65 0.00 0.00 1,004,306.05
Base 14,342.64 0.00 0.00 1,320,004.59

GERMANY Total
3,845,000.000 23,528.37

30,788.80 0.00

0.00

0.00

0.00 3,915,770.30

5,108,348.89

Local

Base
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ITALY

B3M44ZII1 CERT DI CREDITO DEL TES 1%   31 Dec 2012 31 Dec 2012 MATURITY EUR/IT431 Dec 2012

27,000.000 0.758438 NHHQ Local 100.000000 0.00 0.00 0.00 27,000.00
Base 131.849934 0.00 0.00 0.00 35,599.48

ITALY Total
27,000.000 0.00

0.00 0.00

0.00

0.00

0.00 27,000.00

35,599.48

Local

Base

NETHERLANDS

ACI01IGB3 NETHERLANDS GOVERNMENT 2.25%   15 Jul 2022 28 Dec 2012 BARCLAYS CAPITAL EUR/CEDOPEN

350,000.000 0.756372 NHIO Local 106.653000 3,818.84 0.00 0.00 373,285.50
Base 141.006013 5,048.89 0.00 0.00 493,521.05

NETHERLANDS Total
350,000.000 3,818.84

5,048.89 0.00

0.00

0.00

0.00 373,285.50

493,521.05

Local

Base

EURO CURRENCY  Total

19,547,000.000 201,242.86

261,169.88

0.00

0.00

0.00

0.00

20,735,154.05

26,936,944.02

Local

Base

JAPANESE YEN

977KEQII5 JAPAN 314(10 YR ISSUE) 1.1%   20 Mar 2021 02 Oct 2012 MORGAN STANLEY CO INCORPORATED JPY/JPH05 Oct 2012

80,900,000.000 78.040000 NHIO Local 104.203000 36,571.00 0.00 0.00 84,300,227.00
Base 1.335251 468.62 0.00 0.00 1,080,218.18

20 Nov 2012 MORGAN STANLEY CO INCORPORATED JPY/JPH26 Nov 2012

151,300,000.000 81.720000 NHIO Local 104.371000 305,501.00 0.00 0.00 157,913,323.00
Base 1.277178 3,738.39 0.00 0.00 1,932,370.57

977KEQII5 Total

232,200,000.000 Local 342,072.00 0.00 0.00 242,213,550.00
Base 4,207.01 0.00 0.00 3,012,588.75

ACI02FYJ1 JAPAN TREASURY DISC BILL 0.01%   17 Dec 2012 17 Dec 2012 MATURITY JPY/JPH17 Dec 2012
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670,000,000.000 83.715000 NHIO Local 100.000000 0.00 0.00 0.00 670,000,000.00
Base 1.194529 0.00 0.00 0.00 8,003,344.68

B3VV70II5 JAPAN  30 (30 YR ISSUE) 2.3%   20 Mar 2039 12 Oct 2012 JP MORGANSECURITIES PLC JPY/JPH17 Oct 2012

47,750,000.000 78.315000 NHIO Local 109.206999 81,240.00 0.00 0.00 52,146,342.00
Base 1.394458 1,037.35 0.00 0.00 665,853.82

JAPANESE YEN  Total

949,950,000.000 423,312.00

5,244.36

0.00

0.00

0.00

0.00

964,359,892.00

11,681,787.25

Local

Base

POLISH ZLOTY

ACI015DR9 POLAND GOVERNMENT BOND 4.75%   25 Oct 2016 11 Oct 2012 CITIGROUPGLOBAL MARKETS INC. PLN/PL316 Oct 2012

10,650,000.000 3.164150 NHIO Local 102.440000 493,414.50 0.00 0.00 10,909,860.00
Base 32.375203 155,939.04 0.00 0.00 3,447,959.16

POLISH ZLOTY  Total

10,650,000.000 493,414.50

155,939.04

0.00

0.00

0.00

0.00

10,909,860.00

3,447,959.16

Local

Base

POUND STERLING

988CNUII1 99Z01WTR3 UK GILT FWD 10 19 20 1.75%   22 Jan 2017 12 Oct 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBV19 Oct 2012

4,999,000.000 0.622123 NHIO Local 104.937000 21,157.45 0.00 0.00 5,245,800.63
Base 168.675648 34,008.47 0.00 0.00 8,432,095.63

12 Oct 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV19 Oct 2012

1,080,000.000 0.622123 NHIO Local 104.950000 4,570.92 0.00 0.00 1,133,460.00
Base 168.696544 7,347.29 0.00 0.00 1,821,922.68

12 Oct 2012 BARCLAYS CAPITAL GBP/GBV19 Oct 2012

491,000.000 0.622123 NHIO Local 104.982000 2,078.08 0.00 0.00 515,461.62
Base 168.747981 3,340.30 0.00 0.00 828,552.59

14 Aug 2012 MERRILL LYNCH INTERNATIONAL GBP/GBV19 Oct 2012

2,945,000.000 0.637308 NHIO Local 104.996636 12,464.23 0.00 0.00 3,092,150.94
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Base 164.750224 19,557.62 0.00 0.00 4,851,894.14

14 Aug 2012 UBS AG GBP/GBV19 Oct 2012

4,875,000.000 0.637308 NHIO Local 104.998561 20,632.64 0.00 0.00 5,118,679.88
Base 164.753245 32,374.69 0.00 0.00 8,031,720.72

988CNUII1 Total

14,390,000.000 Local 60,903.32 0.00 0.00 15,105,553.07
Base 96,628.37 0.00 0.00 23,966,185.76

988GULII4 99Z01XIS1 UK GILT FWD 10 17 12 4.5%   07 Dec 2042 03 Oct 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBV17 Oct 2012

385,000.000 0.622045 NHIO Local 128.090579 6,248.36 0.00 0.00 493,148.73
Base 205.918509 10,044.87 0.00 0.00 792,786.26

988JXJII0 99Z01Y4T2  UK GILT FWD  11 01 4%   07 Mar 2022 25 Sep 2012 BARCLAYS CAPITAL GBP/GBV01 Nov 2012

2,150,000.000 0.616067 NHIO Local 120.692623 13,066.30 0.00 0.00 2,594,891.41
Base 195.908275 21,209.23 0.00 0.00 4,212,027.93

988LZPII9 99Z01YP36 UK GILT FWD 11 19 12 1.75%   22 Jan 2017 12 Oct 2012 UBS AG GBP/GBV19 Nov 2012

4,875,000.000 0.622123 NHIO Local 104.772463 27,819.29 0.00 0.00 5,107,657.57
Base 168.411171 44,716.70 0.00 0.00 8,210,044.59

12 Oct 2012 MERRILL LYNCH INTERNATIONAL GBP/GBV19 Nov 2012

2,945,000.000 0.622123 NHIO Local 104.840696 16,805.71 0.00 0.00 3,087,558.51
Base 168.520849 27,013.48 0.00 0.00 4,962,939.02

12 Nov 2012 CREDIT SUISSE SECURITIES (EUROPE) L GBP/GBV19 Nov 2012

4,999,000.000 0.630140 NHIO Local 104.990000 28,526.90 0.00 0.00 5,248,450.10
Base 166.613768 45,270.73 0.00 0.00 8,329,022.28

12 Nov 2012 BARCLAYS CAPITAL GBP/GBV19 Nov 2012

2,821,000.000 0.630140 NHIO Local 104.998000 16,098.10 0.00 0.00 2,961,993.58
Base 166.626464 25,546.86 0.00 0.00 4,700,532.55

988LZPII9 Total

15,640,000.000 Local 89,250.00 0.00 0.00 16,405,659.76
Base 142,547.77 0.00 0.00 26,202,538.44
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988UBBII6 99Z01ZKI5 UK GILT FWD 01 21 13 1.75%   22 Jan 2017 12 Nov 2012 UBS AG GBP/GBVOPEN

4,875,000.000 0.630140 NHIO Local 104.730993 -231.83 0.00 0.00 5,105,635.90
Base 166.202737 -367.90 0.00 0.00 8,102,383.44

12 Nov 2012 MERRILL LYNCH INTERNATIONAL GBP/GBVOPEN

2,945,000.000 0.630140 NHIO Local 104.732352 -140.06 0.00 0.00 3,084,367.78
Base 166.204894 -222.27 0.00 0.00 4,894,734.16

988UBBII6 Total

7,820,000.000 Local -371.89 0.00 0.00 8,190,003.68
Base -590.17 0.00 0.00 12,997,117.60

B1VWPJII6 UK TSY 4 1/2  2042 4.5%   07 Dec 2042 03 Oct 2012 ROYAL BANK OF SCOTLAND PLC GBP/GBB09 Oct 2012

385,000.000 0.622045 NHIO Local 128.177000 5,869.67 0.00 0.00 493,481.45
Base 206.057440 9,436.09 0.00 0.00 793,321.14

13 Dec 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB14 Dec 2012

925,000.000 0.619751 NHIO Local 127.100000 800.48 0.00 0.00 1,175,675.00
Base 205.082364 1,291.62 0.00 0.00 1,897,011.86

B1VWPJII6 Total

1,310,000.000 Local 6,670.15 0.00 0.00 1,669,156.45
Base 10,727.71 0.00 0.00 2,690,333.00

B3KJDQII0 UK TSY 4  2022 4%   07 Mar 2022 03 Oct 2012 BARCLAYS CAPITAL GBP/GBB04 Oct 2012

1,075,000.000 0.622045 NHIO Local 121.730000 3,207.18 0.00 0.00 1,308,597.50
Base 195.693238 5,155.86 0.00 0.00 2,103,702.31

19 Oct 2012 BARCLAYS CAPITAL GBP/GBB22 Oct 2012

1,075,000.000 0.624103 NHIO Local 119.620000 5,345.30 0.00 0.00 1,285,915.00
Base 191.667081 8,564.77 0.00 0.00 2,060,421.12

B3KJDQII0 Total

2,150,000.000 Local 8,552.48 0.00 0.00 2,594,512.50
Base 13,720.63 0.00 0.00 4,164,123.43

B3Z3K5II7 UK TSY 1 3/4  2017 1.75%   22 Jan 2017 19 Oct 2012 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB22 Oct 2012
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545,000.000 0.624883 NHIO Local 104.405000 2,384.38 0.00 0.00 569,007.25
Base 167.079277 3,815.72 0.00 0.00 910,582.06

19 Oct 2012 BARCLAYS CAPITAL GBP/GBB22 Oct 2012

705,000.000 0.624883 NHIO Local 104.430000 3,084.38 0.00 0.00 736,231.50
Base 167.119285 4,935.93 0.00 0.00 1,178,190.96

B3Z3K5II7 Total

1,250,000.000 Local 5,468.76 0.00 0.00 1,305,238.75
Base 8,751.65 0.00 0.00 2,088,773.02

B64605II9 UK TSY 4 1/4  2040 4.25%   07 Dec 2040 03 Oct 2012 JP MORGANSECURITIES PLC GBP/GBB08 Oct 2012

60,000.000 0.622045 NHIO Local 122.918000 856.97 0.00 0.00 73,750.80
Base 197.603067 1,377.67 0.00 0.00 118,561.84

POUND STERLING  Total

45,155,000.000 190,644.45

304,417.73

0.00

0.00

0.00

0.00

48,431,915.15

77,232,447.28

Local

Base

SWEDISH KRONA

B4L533II9 SWEDISH GOVERNMENT 3.5%   01 Jun 2022 16 Nov 2012 BARCLAYS CAPITAL SEK/CED21 Nov 2012

4,725,000.000 6.801500 NHIO Local 118.212000 78,093.75 0.00 0.00 5,585,517.00
Base 17.380284 11,481.84 0.00 0.00 821,218.41

19 Dec 2012 BARCLAYS CAPITAL SEK/CED27 Dec 2012

12,000,000.000 6.546550 NHIO Local 116.546000 240,333.33 0.00 0.00 13,985,520.00
Base 17.802659 36,711.45 0.00 0.00 2,136,319.13

B4L533II9 Total

16,725,000.000 Local 318,427.08 0.00 0.00 19,571,037.00
Base 48,193.29 0.00 0.00 2,957,537.54

SWEDISH KRONA  Total

16,725,000.000 318,427.08

48,193.29

0.00

0.00

0.00

0.00

19,571,037.00

2,957,537.54

Local

Base
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US DOLLAR

001055AC6 AFLAC INC 8.5%   15 May 2019 28 Nov 2012 MORGAN STANLEY DW INC. USD/DTC03 Dec 2012

285,000.000 1.000000 NHID Local 136.505000 1,211.25 0.00 0.00 389,039.25
Base 136.505000 1,211.25 0.00 0.00 389,039.25

24 Dec 2012 SOUTHWESTSECURITIES USD/DTC28 Dec 2012

160,000.000 1.000000 NHID Local 135.799000 1,624.44 0.00 0.00 217,278.40
Base 135.799000 1,624.44 0.00 0.00 217,278.40

001055AC6 Total

445,000.000 Local 2,835.69 0.00 0.00 606,317.65
Base 2,835.69 0.00 0.00 606,317.65

001546AL4 AK STEEL CORP 7.625%   15 May 2020 13 Nov 2012 MORGAN STANLEY CO INCORPORATED USD/DTC16 Nov 2012

241,000.000 1.000000 NHFS Local 87.500000 51.05 0.00 0.00 210,875.00
Base 87.500000 51.05 0.00 0.00 210,875.00

00164YAD9 AMC NETWORKS INC 1%   30 Dec 2018 17 Dec 2012 PAYDOWN USD/OTH17 Dec 2012

987,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 987,500.00
Base 100.000000 0.00 0.00 0.00 987,500.00

00212UAC1 ATI ACQUISITION I CORP 1%   12 Mar 2016 21 Dec 2012 3 PAYDOWN USD/OTH24 Dec 2012

522,451.910 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 522,451.91
Base 100.000000 0.00 0.00 0.00 522,451.91

002819AB6 ABBOTT LABORATORIES 5.6%   30 Nov 2017 09 Nov 2012 4 TENDER OFFER USD/DTC13 Nov 2012

965,000.000 1.000000 NHFI Local 123.090000 24,468.11 0.00 0.00 1,187,818.50
Base 123.090000 24,468.11 0.00 0.00 1,187,818.50

002819AB6 ABBOTT LABORATORIES 5.6%   30 Nov 2017 09 Nov 2012 4 TENDER OFFER USD/DTC13 Nov 2012

910,000.000 1.000000 NHHW Local 123.090000 23,073.56 0.00 0.00 1,120,119.00
Base 123.090000 23,073.56 0.00 0.00 1,120,119.00

002819AB6 Total

1,875,000.000 Local 47,541.67 0.00 0.00 2,307,937.50
Base 47,541.67 0.00 0.00 2,307,937.50
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00400YAF8 ACADEMY LTD 1%   03 Aug 2018 06 Nov 2012 1 PAYDOWN USD/OTH07 Nov 2012

229,615.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 229,615.50
Base 100.000000 0.00 0.00 0.00 229,615.50

06 Nov 2012 1 PAYDOWN USD/OTH07 Nov 2012

666,076.700 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 666,076.70
Base 100.000000 0.00 0.00 0.00 666,076.70

06 Nov 2012 1 PAYDOWN USD/OTH07 Nov 2012

1,102,537.880 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,102,537.88
Base 100.000000 0.00 0.00 0.00 1,102,537.88

00400YAF8 Total

1,998,230.080 Local 0.00 0.00 0.00 1,998,230.08
Base 0.00 0.00 0.00 1,998,230.08

00432PAK8 ACCO BRANDS CORP 1%   30 Apr 2019 30 Nov 2012 3 PAYDOWN USD/OTH03 Dec 2012

183,333.330 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 183,333.33
Base 100.000000 0.00 0.00 0.00 183,333.33

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

18,333.330 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 18,333.33
Base 100.000000 0.00 0.00 0.00 18,333.33

00432PAK8 Total

201,666.660 Local 0.00 0.00 0.00 201,666.66
Base 0.00 0.00 0.00 201,666.66

00439TAE7 ACCURIDE CORP 9.5%   01 Aug 2018 03 Dec 2012 MILLER TABAK ROBERTS SECS LLC USD/DTC06 Dec 2012

282,000.000 1.000000 NHFS Local 96.750000 9,302.08 0.00 0.00 272,835.00
Base 96.750000 9,302.08 0.00 0.00 272,835.00

05 Dec 2012 MILLER TABAK ROBERTS SECS LLC USD/DTC10 Dec 2012

511,000.000 1.000000 NHFS Local 97.250000 17,395.29 0.00 0.00 496,947.50
Base 97.250000 17,395.29 0.00 0.00 496,947.50
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00439TAE7 Total

793,000.000 Local 26,697.37 0.00 0.00 769,782.50
Base 26,697.37 0.00 0.00 769,782.50

00769EAK6 ADVANTAGE SALES + MARKETING 1%   18 Dec 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,510.900 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,510.90
Base 100.000000 0.00 0.00 0.00 1,510.90

00770SAB2 ADVANCEPIERRE FOODS INC 1%   10 Jul 2017 09 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/BOS

260,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 261,638.00
Base 100.630000 0.00 0.00 0.00 261,638.00

09 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/BOSCANCEL

-260,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 -261,638.00
Base 100.630000 0.00 0.00 0.00 -261,638.00

00770SAB2 ADVANCEPIERRE FOODS INC 1%   10 Jul 2017 24 Oct 2012 7 DEUTSCHE BANK SECURITIES INC USD/OTH01 Nov 2012

1,000,000.000 1.000000 NHHM Local 100.875000 0.00 0.00 0.00 1,008,750.00
Base 100.875000 0.00 0.00 0.00 1,008,750.00

00770SAB2 ADVANCEPIERRE FOODS INC 1%   10 Jul 2017 09 Oct 2012 1 DEUTSCHE BANK SECURITIES INC USD/OTH26 Oct 2012

260,000.000 1.000000 NHHL Local 100.625000 0.00 0.00 0.00 261,625.00
Base 100.625000 0.00 0.00 0.00 261,625.00

16 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

380,000.000 1.000000 NHHL Local 100.880000 0.00 0.00 0.00 383,344.00
Base 100.880000 0.00 0.00 0.00 383,344.00

16 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-380,000.000 1.000000 NHHL Local 100.880000 0.00 0.00 0.00 -383,344.00
Base 100.880000 0.00 0.00 0.00 -383,344.00

16 Oct 2012 16 DEUTSCHE BANK SECURITIES INC USD/OTH09 Nov 2012

380,000.000 1.000000 NHHL Local 100.875000 0.00 0.00 0.00 383,325.00
Base 100.875000 0.00 0.00 0.00 383,325.00
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00770SAB2 Total

1,640,000.000 Local 0.00 0.00 0.00 1,653,700.00
Base 0.00 0.00 0.00 1,653,700.00

00809DAJ3 AES CORP 1%   01 Jun 2018 27 Nov 2012 1 PAYDOWN USD/OTH28 Nov 2012

214,822.770 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 214,822.77
Base 100.000000 0.00 0.00 0.00 214,822.77

17 Dec 2012 PAYDOWN USD/OTH17 Dec 2012

2,506.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,506.27
Base 100.000000 0.00 0.00 0.00 2,506.27

00809DAJ3 Total

217,329.040 Local 0.00 0.00 0.00 217,329.04
Base 0.00 0.00 0.00 217,329.04

00912MAB4 AIR MED GROUP HLDGS INC 0.01%   29 May 2018 31 Dec 2012 BARCLAYS BANK USD/OTHOPEN

91,000.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 90,317.50
Base 99.250000 0.00 0.00 0.00 90,317.50

01168BAQ4 ALASKA COMMUNICATIONS SYS  HLD 1%   21 Oct 2016 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

4,259.450 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,259.45
Base 100.000000 0.00 0.00 0.00 4,259.45

01862LAH1 ALLIANCE LAUNDRY SYS LLC 1%   10 Dec 2019 11 Dec 2012 1 BANK OF AMERICA USD/OTHOPEN

190,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 191,900.00
Base 101.000000 0.00 0.00 0.00 191,900.00

01862LAL2 ALLIANCE LAUNDRY SYS LLC 1%   10 Dec 2018 31 Dec 2012 BANK OF AMERICA USD/OTHOPEN

500,000.000 1.000000 NHHM Local 100.125000 0.00 0.00 0.00 500,625.00
Base 100.125000 0.00 0.00 0.00 500,625.00

01973JAF6 ALLISON TRANSMISSION HLDGS INC 4.25%   23 Aug 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,620.310 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,620.31
Base 100.000000 0.00 0.00 0.00 2,620.31
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020002AX9 ALLSTATE CORP 7.45%   16 May 2019 01 Oct 2012 LOOP CAPITAL MARKETS LLC USD/DTC04 Oct 2012

165,000.000 1.000000 NHID Local 130.994000 4,712.13 0.00 0.00 216,140.10
Base 130.994000 4,712.13 0.00 0.00 216,140.10

02209SAD5 ALTRIA GROUP INC 9.7%   10 Nov 2018 18 Dec 2012 WELLS FARGO SECURITIES, LLC USD/DTC20 Dec 2012

25,000.000 1.000000 NHHW Local 139.808000 269.44 0.00 0.00 34,952.00
Base 139.808000 269.44 0.00 0.00 34,952.00

02580ECG6 AMERICAN EXPRESS BK FSB 5.55%   17 Oct 2012 17 Oct 2012 MATURITY USD/DTC17 Oct 2012

1,290,000.000 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,290,000.00
Base 100.000000 0.00 0.00 0.00 1,290,000.00

025816BB4 AMERICAN EXPRESS CO 8.125%   20 May 2019 03 Oct 2012 BNY CAPITAL MARKETS, INC. USD/DTC09 Oct 2012

150,000.000 1.000000 NHID Local 135.473000 4,705.73 0.00 0.00 203,209.50
Base 135.473000 4,705.73 0.00 0.00 203,209.50

14 Nov 2012 FIRST TENNESSEE SECURITIES CORP USD/DTC19 Nov 2012

455,000.000 1.000000 NHID Local 138.176000 18,381.68 0.00 0.00 628,700.80
Base 138.176000 18,381.68 0.00 0.00 628,700.80

025816BB4 Total

605,000.000 Local 23,087.41 0.00 0.00 831,910.30
Base 23,087.41 0.00 0.00 831,910.30

0258M0CY3 AMER EXPRESS CREDIT CO 7.3%   20 Aug 2013 18 Dec 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC20 Dec 2012

270,000.000 1.000000 NHHW Local 104.308000 6,570.00 0.00 0.00 281,631.60
Base 104.308000 6,570.00 0.00 0.00 281,631.60

03967BAC4 ARCTIC GLACIER U S A INC 0.01%   19 Jul 2018 31 Oct 2012 PAYDOWN USD/OTH31 Oct 2012

25,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 25,000.00
Base 100.000000 0.00 0.00 0.00 25,000.00

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.00
Base 100.000000 0.00 0.00 0.00 1,250.00
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03967BAC4 Total

26,250.000 Local 0.00 0.00 0.00 26,250.00
Base 0.00 0.00 0.00 26,250.00

04523JAL2 ASPECT SOFTWARE INC 1%   07 May 2016 14 Nov 2012 2 PAYDOWN USD/OTH16 Nov 2012

131,274.290 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 131,274.29
Base 100.000000 0.00 0.00 0.00 131,274.29

13 Dec 2012 35 JP MORGANCHASE BANK USD/OTHOPEN

270,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 271,350.00
Base 100.500000 0.00 0.00 0.00 271,350.00

18 Dec 2012 32 JP MORGANCHASE BANK USD/OTHOPEN

198,970.000 1.000000 NHHL Local 100.629999 0.00 0.00 0.00 200,223.51
Base 100.629999 0.00 0.00 0.00 200,223.51

04523JAL2 Total

600,244.290 Local 0.00 0.00 0.00 602,847.80
Base 0.00 0.00 0.00 602,847.80

04826NAL7 ATLANTIC BROADBAND FIN LLC 1%   04 Apr 2019 30 Nov 2012 3 PAYDOWN USD/OTH03 Dec 2012

748,125.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 748,125.00
Base 100.000000 0.00 0.00 0.00 748,125.00

04826NAL7 ATLANTIC BROADBAND FIN LLC 1%   04 Apr 2019 30 Nov 2012 3 PAYDOWN USD/OTH03 Dec 2012

688,275.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 688,275.00
Base 100.000000 0.00 0.00 0.00 688,275.00

04826NAL7 Total

1,436,400.000 Local 0.00 0.00 0.00 1,436,400.00
Base 0.00 0.00 0.00 1,436,400.00

04826NAN3 ATLANTIC BROADBAND FIN LLC 1%   04 Oct 2019 30 Nov 2012 3 PAYDOWN USD/OTH03 Dec 2012

410,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 410,000.00
Base 100.000000 0.00 0.00 0.00 410,000.00

04962CAN1 ATTACHMATE CORP 1%   22 Nov 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

Prepared by State StreetPage 1083



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

21,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 21,750.00
Base 100.000000 0.00 0.00 0.00 21,750.00

04962CAN1 ATTACHMATE CORP 1%   22 Nov 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

9,375.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 9,375.00
Base 100.000000 0.00 0.00 0.00 9,375.00

04962CAN1 Total

31,125.000 Local 0.00 0.00 0.00 31,125.00
Base 0.00 0.00 0.00 31,125.00

04962UAH4 ATRIUM COS INC 1%   30 Apr 2016 31 Oct 2012 2 PAYDOWN USD/OTH02 Nov 2012

4,932.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,932.71
Base 100.000000 0.00 0.00 0.00 4,932.71

07 Dec 2012 41 UBS AG USD/OTHOPEN

961,888.000 1.000000 NHHL Local 92.000000 0.00 0.00 0.00 884,936.96
Base 92.000000 0.00 0.00 0.00 884,936.96

04962UAH4 Total

966,820.710 Local 0.00 0.00 0.00 889,869.67
Base 0.00 0.00 0.00 889,869.67

05107BAB2 AUGUST US HLDG CO INC 1%   27 Apr 2018 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

2,126.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,126.01
Base 100.000000 0.00 0.00 0.00 2,126.01

05107BAB2 AUGUST US HLDG CO INC 1%   27 Apr 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,086.970 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,086.97
Base 100.000000 0.00 0.00 0.00 1,086.97

05107BAB2 Total

3,212.980 Local 0.00 0.00 0.00 3,212.98
Base 0.00 0.00 0.00 3,212.98

05349UAP7 AVAYA INC 1%   26 Oct 2017 29 Oct 2012 30 CITIBANK ADR USD/OTH07 Dec 2012

997,357.440 1.000000 NHHM Local 94.999999 0.00 0.00 0.00 947,489.56
Base 94.999999 0.00 0.00 0.00 947,489.56
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31 Oct 2012 SHARE ADJUSTMENT USD/BOS31 Oct 2012

0.010 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

05349UAP7 Total

997,357.450 Local 0.00 0.00 0.00 947,489.56
Base 0.00 0.00 0.00 947,489.56

05377JAH5 AVIS BUDGET CAR RENTAL LLC 1%   22 Sep 2018 04 Oct 2012 1 PAYDOWN USD/OTH05 Oct 2012

845,892.850 1.000000 NHHM Local 100.000001 0.00 0.00 0.00 845,892.86
Base 100.000001 0.00 0.00 0.00 845,892.86

05377JAH5 AVIS BUDGET CAR RENTAL LLC 1%   22 Sep 2018 04 Oct 2012 PAYDOWN USD/OTH

891,618.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 891,618.01
Base 100.000000 0.00 0.00 0.00 891,618.01

04 Oct 2012 PAYDOWN USD/OTHCANCEL

-891,618.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -891,618.01
Base 100.000000 0.00 0.00 0.00 -891,618.01

04 Oct 2012 6 RESTRUCTURE NON CASH USD/OTH10 Oct 2012

891,618.010 1.000000 NHHL Local 99.707500 0.00 0.00 0.00 889,010.03
Base 99.707500 0.00 0.00 0.00 889,010.03

05377JAH5 Total

1,737,510.860 Local 0.00 0.00 0.00 1,734,902.89
Base 0.00 0.00 0.00 1,734,902.89

05377JAJ1 AVIS BUDGET CAR RENTAL LLC 4.25%   13 Mar 2019 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

2,237.030 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,237.03
Base 100.000000 0.00 0.00 0.00 2,237.03

05377JAJ1 AVIS BUDGET CAR RENTAL LLC 4.25%   13 Mar 2019 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,881.720 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,881.72
Base 100.000000 0.00 0.00 0.00 1,881.72
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05377JAJ1 Total

4,118.750 Local 0.00 0.00 0.00 4,118.75
Base 0.00 0.00 0.00 4,118.75

05476FAH3 AZ CHEM US INC 1%   22 Dec 2017 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

2,790.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,790.15
Base 100.000000 0.00 0.00 0.00 2,790.15

05568CAD8 BRSP LLC 1%   04 Jun 2014 09 Oct 2012 2 PAYDOWN USD/OTH11 Oct 2012

875,563.940 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 875,563.94
Base 100.000000 0.00 0.00 0.00 875,563.94

05568CAD8 BRSP LLC 1%   04 Jun 2014 09 Oct 2012 2 PAYDOWN USD/OTH11 Oct 2012

2,712,798.380 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,712,798.38
Base 100.000000 0.00 0.00 0.00 2,712,798.38

05568CAD8 Total

3,588,362.320 Local 0.00 0.00 0.00 3,588,362.32
Base 0.00 0.00 0.00 3,588,362.32

05570UAL6 BNY CONVERGEX GROUP LLC 1%   19 Dec 2016 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

9,538.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 9,538.00
Base 100.000000 0.00 0.00 0.00 9,538.00

05570UAP7 BNY CONVERGEX GROUP LLC 1%   17 Dec 2016 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

286.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 286.62
Base 100.000000 0.00 0.00 0.00 286.62

06051GDZ9 BANK OF AMERICA CORP 7.625%   01 Jun 2019 03 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/DTC06 Dec 2012

85,000.000 1.000000 NHID Local 127.795000 90.02 0.00 0.00 108,625.75
Base 127.795000 90.02 0.00 0.00 108,625.75

06985PAB6 BASIC ENERGY SERVICES 7.125%   15 Apr 2016 01 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/DTC02 Oct 2012

2,199,000.000 1.000000 NHFS Local 102.840000 72,681.53 0.00 0.00 2,261,451.60
Base 102.840000 72,681.53 0.00 0.00 2,261,451.60
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07159HAC0 CLAIRES STORES 0.6063%   29 May 201 01 Oct 2012 SHARE ADJUSTMENT USD/BOS01 Oct 2012

0.120 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

07170LAK8 BAUSCH LOMB INC 1%   17 May 2019 23 Oct 2012 BARCLAYS BANK USD/OTH

390,956.000 1.000000 NHHL Local 100.379999 0.00 0.00 0.00 392,441.63
Base 100.379999 0.00 0.00 0.00 392,441.63

23 Oct 2012 BARCLAYS BANK USD/OTHCANCEL

-390,956.000 1.000000 NHHL Local 100.379999 0.00 0.00 0.00 -392,441.63
Base 100.379999 0.00 0.00 0.00 -392,441.63

23 Oct 2012 1 BARCLAYS BANK USD/OTH28 Nov 2012

390,956.000 1.000000 NHHL Local 101.375000 0.00 0.00 0.00 396,331.65
Base 101.375000 0.00 0.00 0.00 396,331.65

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,945.160 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,945.16
Base 100.000000 0.00 0.00 0.00 1,945.16

07170LAK8 BAUSCH LOMB INC 1%   17 May 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

07170LAK8 BAUSCH LOMB INC 1%   17 May 2019 21 Dec 2012 26 CITIBANK ADR USD/OTHOPEN

774,173.840 1.000000 NHHL Local 100.749999 0.00 0.00 0.00 779,980.14
Base 100.749999 0.00 0.00 0.00 779,980.14

07170LAK8 Total

1,168,950.000 Local 0.00 0.00 0.00 1,180,131.95
Base 0.00 0.00 0.00 1,180,131.95

097014AK0 BOEING CAPITAL CORP 3.25%   27 Oct 2014 18 Dec 2012 WELLS FARGO SECURITIES, LLC USD/DTC20 Dec 2012

145,000.000 1.000000 NHHW Local 104.848000 693.78 0.00 0.00 152,029.60
Base 104.848000 693.78 0.00 0.00 152,029.60

09950EAH3 BOOZ ALLEN HAMILTON INC 1%   31 Jul 2019 31 Dec 2012 2 PAYDOWN USD/OTHOPEN
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1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

10330JAG3 BOYD GAMING CORP 1%   17 Dec 2015 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

18,137.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 18,137.50
Base 100.000000 0.00 0.00 0.00 18,137.50

10524MAC1 BRAND ENERGY + INFRASTRUCTURE 1%   16 Oct 2018 31 Dec 2012 4 PAYDOWN USD/OTHOPEN

2,016.130 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,016.13
Base 100.000000 0.00 0.00 0.00 2,016.13

10524MAD9 BRAND ENERGY + INFRASTRUCTURE 1%   22 Oct 2018 31 Dec 2012 4 PAYDOWN USD/OTHOPEN

483.870 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 483.87
Base 100.000000 0.00 0.00 0.00 483.87

11162WAL4 BROCK HLDGS III INC 1%   16 Mar 2017 28 Dec 2012 3 PAYDOWN USD/OTH31 Dec 2012

9,232.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 9,232.86
Base 100.000000 0.00 0.00 0.00 9,232.86

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,942.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,942.97
Base 100.000000 0.00 0.00 0.00 2,942.97

31 Dec 2012 8 PAYDOWN USD/OTHOPEN

9,232.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 9,232.86
Base 100.000000 0.00 0.00 0.00 9,232.86

11162WAL4 Total

21,408.690 Local 0.00 0.00 0.00 21,408.69
Base 0.00 0.00 0.00 21,408.69

12541DAD4 CHG BUYER CORP 1%   19 Nov 2019 31 Dec 2012 7 PAYDOWN USD/OTHOPEN

3,175.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,175.00
Base 100.000000 0.00 0.00 0.00 3,175.00

12542YAB1 CHG COMPANIES INC 1%   07 Oct 2016 08 Nov 2012 PAYDOWN USD/OTH08 Nov 2012

45,365.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 45,365.84
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Base 100.000000 0.00 0.00 0.00 45,365.84

19 Nov 2012 PAYDOWN USD/OTH

360,258.170 1.000000 NHHL Local 72.242128 0.00 0.00 0.00 260,258.17
Base 72.242128 0.00 0.00 0.00 260,258.17

19 Nov 2012 PAYDOWN USD/OTHCANCEL

-360,258.170 1.000000 NHHL Local 72.242128 0.00 0.00 0.00 -260,258.17
Base 72.242128 0.00 0.00 0.00 -260,258.17

19 Nov 2012 1 PAYDOWN USD/OTH20 Nov 2012

360,258.170 1.000000 NHHL Local 99.999997 0.00 0.00 0.00 360,258.16
Base 99.999997 0.00 0.00 0.00 360,258.16

12542YAB1 Total

405,624.010 Local 0.00 0.00 0.00 405,624.00
Base 0.00 0.00 0.00 405,624.00

12542YAE5 CHG COMPANIES INC 1%   07 Apr 2017 19 Nov 2012 1 PAYDOWN USD/OTH20 Nov 2012

190,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 190,000.00
Base 100.000000 0.00 0.00 0.00 190,000.00

12620BAF7 CPM ACQUISITION CORP 1%   29 Aug 2017 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

12622JAD3 CPG INTL I INC 1%   18 Sep 2019 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

2,450.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,450.00
Base 100.000000 0.00 0.00 0.00 2,450.00

131347BS4 CALPINE CORP 7.875%   31 Jul 2020 07 Nov 2012 CALLED BONDS USD/DTC07 Nov 2012

100,000.000 1.000000 NHFS Local 103.000000 2,100.00 0.00 0.00 103,000.00
Base 103.000000 2,100.00 0.00 0.00 103,000.00

131347BW5 CALPINE CORP 7.5%   15 Feb 2021 07 Nov 2012 CALLED BONDS USD/DTC07 Nov 2012

70,000.000 1.000000 NHFS Local 103.000000 1,195.83 0.00 0.00 72,100.00
Base 103.000000 1,195.83 0.00 0.00 72,100.00
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131347BY1 CALPINE CORP 7.785%   15 Jan 2023 07 Nov 2012 CALLED BONDS USD/DTC07 Nov 2012

250,000.000 1.000000 NHFS Local 103.000000 6,125.00 0.00 0.00 257,500.00
Base 103.000000 6,125.00 0.00 0.00 257,500.00

13134MAW3 CALPINE CORP 1%   01 Apr 2018 11 Oct 2012 26 CITIBANK ADR USD/OTH13 Nov 2012

319,798.400 1.000000 NHHL Local 100.250001 0.00 0.00 0.00 320,597.90
Base 100.250001 0.00 0.00 0.00 320,597.90

17 Dec 2012 GOLDMAN SACHS USD/OTH

519,950.550 1.000000 NHHL Local 100.999998 0.00 0.00 0.00 525,150.05
Base 100.999998 0.00 0.00 0.00 525,150.05

17 Dec 2012 GOLDMAN SACHS USD/OTHCANCEL

-519,950.550 1.000000 NHHL Local 100.999998 0.00 0.00 0.00 -525,150.05
Base 100.999998 0.00 0.00 0.00 -525,150.05

17 Dec 2012 33 GOLDMAN SACHS USD/OTHOPEN

518,630.870 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 523,817.18
Base 101.000000 0.00 0.00 0.00 523,817.18

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,319.670 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,319.67
Base 100.000000 0.00 0.00 0.00 1,319.67

13134MAW3 CALPINE CORP 1%   01 Apr 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

3,778.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,778.34
Base 100.000000 0.00 0.00 0.00 3,778.34

13134MAW3 CALPINE CORP 1%   01 Apr 2018 31 Dec 2012 SHARE ADJUSTMENT USD/BOS31 Dec 2012

0.020 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

13134MAW3 Total

843,527.300 Local 0.00 0.00 0.00 849,513.09
Base 0.00 0.00 0.00 849,513.09

13134MAY9 CALPINE CORP 1%   01 Apr 2018 17 Dec 2012 THE BANK OF NEW YORK COLLATERAL ACC USD/OTH
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930,817.500 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 940,125.68
Base 101.000000 0.00 0.00 0.00 940,125.68

17 Dec 2012 THE BANK OF NEW YORK COLLATERAL ACC USD/OTHCANCEL

-930,817.500 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -940,125.68
Base 101.000000 0.00 0.00 0.00 -940,125.68

17 Dec 2012 33 THE BANK OF NEW YORK COLLATERAL ACC USD/OTHOPEN

928,461.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 937,745.61
Base 101.000000 0.00 0.00 0.00 937,745.61

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,356.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,356.50
Base 100.000000 0.00 0.00 0.00 2,356.50

13134MAY9 Total

930,817.500 Local 0.00 0.00 0.00 940,102.11
Base 0.00 0.00 0.00 940,102.11

13389EAE3 CAMP INTL HLDG CO 1%   31 May 2019 03 Oct 2012 14 DEUTSCHE BANK AG USD/OTH17 Oct 2012

750,000.000 1.000000 NHHM Local 101.075000 0.00 0.00 0.00 758,062.50
Base 101.075000 0.00 0.00 0.00 758,062.50

13389EAF0 CAMP INTL HLDG CO 1%   31 May 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

137671AL7 CANNERY CASINO RESORTS LLC 1%   25 Sep 2018 18 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

290,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 291,102.00
Base 100.380000 0.00 0.00 0.00 291,102.00

18 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-290,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 -291,102.00
Base 100.380000 0.00 0.00 0.00 -291,102.00

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,175.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,175.00
Base 100.000000 0.00 0.00 0.00 2,175.00

Prepared by State StreetPage 1091



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

18 Dec 2012 17 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN

289,275.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 290,359.78
Base 100.375000 0.00 0.00 0.00 290,359.78

137671AL7 Total

291,450.000 Local 0.00 0.00 0.00 292,534.78
Base 0.00 0.00 0.00 292,534.78

13973UAG4 CAPITAL AUTOMOTIVE L P 1%   11 Mar 2017 24 Oct 2012 1 PAYDOWN USD/OTH25 Oct 2012

628.980 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 628.98
Base 100.000000 0.00 0.00 0.00 628.98

31 Oct 2012 PAYDOWN USD/OTH31 Oct 2012

2,624.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,624.73
Base 100.000000 0.00 0.00 0.00 2,624.73

24 Oct 2012 WELLS FARGO BANK USD/OTH

500,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 505,000.00
Base 101.000000 0.00 0.00 0.00 505,000.00

24 Oct 2012 WELLS FARGO BANK USD/OTHCANCEL

-500,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -505,000.00
Base 101.000000 0.00 0.00 0.00 -505,000.00

14 Nov 2012 2 PAYDOWN USD/OTH16 Nov 2012

3,584.220 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,584.22
Base 100.000000 0.00 0.00 0.00 3,584.22

24 Oct 2012 BANK OF AMERICA USD/OTH

498,349.730 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 503,333.23
Base 101.000000 0.00 0.00 0.00 503,333.23

24 Oct 2012 BANK OF AMERICA USD/OTHCANCEL

-498,349.730 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -503,333.23
Base 101.000000 0.00 0.00 0.00 -503,333.23

24 Oct 2012 1 BANK OF AMERICA USD/OTH04 Dec 2012

496,861.040 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 501,829.65
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Base 101.000000 0.00 0.00 0.00 501,829.65

21 Dec 2012 3 PAYDOWN USD/OTH24 Dec 2012

766.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 766.27
Base 100.000000 0.00 0.00 0.00 766.27

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,633.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,633.42
Base 100.000000 0.00 0.00 0.00 1,633.42

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

398.460 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 398.46
Base 100.000000 0.00 0.00 0.00 398.46

13973UAG4 Total

506,497.120 Local 0.00 0.00 0.00 511,465.73
Base 0.00 0.00 0.00 511,465.73

14068PAG9 CAPSUGEL HLDGS US INC 4.75%   01 Aug 2018 24 Oct 2012 UBS AG USD/OTH

977,459.030 1.000000 NHHL Local 100.880000 0.00 0.00 0.00 986,060.67
Base 100.880000 0.00 0.00 0.00 986,060.67

24 Oct 2012 UBS AG USD/OTHCANCEL

-977,459.030 1.000000 NHHL Local 100.880000 0.00 0.00 0.00 -986,060.67
Base 100.880000 0.00 0.00 0.00 -986,060.67

24 Oct 2012 1 UBS AG USD/OTH13 Dec 2012

977,459.030 1.000000 NHHL Local 100.875000 0.00 0.00 0.00 986,011.80
Base 100.875000 0.00 0.00 0.00 986,011.80

14068PAG9 Total

977,459.030 Local 0.00 0.00 0.00 986,011.80
Base 0.00 0.00 0.00 986,011.80

14173VAC7 CARESTREAM HEALTH INC 1%   25 Feb 2017 23 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

352,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 348,480.00
Base 99.000000 0.00 0.00 0.00 348,480.00
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06 Nov 2012 31 CREDIT SUISSE - NEW YORK BRANCH USD/OTH10 Dec 2012

117,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 115,830.00
Base 99.000000 0.00 0.00 0.00 115,830.00

13 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

445,834.880 1.000000 NHHL Local 100.000002 0.00 0.00 0.00 445,834.89
Base 100.000002 0.00 0.00 0.00 445,834.89

13 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-445,834.880 1.000000 NHHL Local 100.000002 0.00 0.00 0.00 -445,834.89
Base 100.000002 0.00 0.00 0.00 -445,834.89

12 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

140,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 140,000.00
Base 100.000000 0.00 0.00 0.00 140,000.00

12 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-140,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -140,000.00
Base 100.000000 0.00 0.00 0.00 -140,000.00

28 Dec 2012 3 PAYDOWN USD/OTH31 Dec 2012

2,474.410 1.000000 NHHL Local 100.000404 0.00 0.00 0.00 2,474.42
Base 100.000404 0.00 0.00 0.00 2,474.42

13 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

443,360.470 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 443,360.47
Base 100.000000 0.00 0.00 0.00 443,360.47

13 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-443,360.470 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -443,360.47
Base 100.000000 0.00 0.00 0.00 -443,360.47

12 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

138,701.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 138,701.78
Base 100.000000 0.00 0.00 0.00 138,701.78

13 Dec 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTHOPEN

444,658.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 444,658.69
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Base 100.000000 0.00 0.00 0.00 444,658.69

14173VAC7 Total

1,054,834.880 Local 0.00 0.00 0.00 1,050,144.89
Base 0.00 0.00 0.00 1,050,144.89

14743RAB9 CNH AMERICA LLC 7.25%   15 Jan 2016 12 Dec 2012 LOOP CAPITAL MARKETS LLC USD/DTC17 Dec 2012

1,920,000.000 1.000000 NHFS Local 113.250000 58,773.33 0.00 0.00 2,174,400.00
Base 113.250000 58,773.33 0.00 0.00 2,174,400.00

147446AR9 CASE NEW HOLLAND INC 7.875%   01 Dec 2017 11 Dec 2012 LOOP CAPITAL MARKETS LLC USD/DTC14 Dec 2012

375,000.000 1.000000 NHFS Local 119.000000 1,066.41 0.00 0.00 446,250.00
Base 119.000000 1,066.41 0.00 0.00 446,250.00

15131YAD7 CENGAGE LEARNING INC 1%   05 Jul 2017 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,751.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,751.86
Base 100.000000 0.00 0.00 0.00 1,751.86

15200HAC2 CENTERPLATE INC 1%   15 Oct 2018 01 Oct 2012 1 PAYDOWN USD/OTH02 Oct 2012

5,312.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,312.57
Base 100.000000 0.00 0.00 0.00 5,312.57

16 Oct 2012 1 PAYDOWN USD/OTH17 Oct 2012

98,814.390 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 98,814.39
Base 100.000000 0.00 0.00 0.00 98,814.39

16 Oct 2012 1 PAYDOWN USD/OTH17 Oct 2012

354.220 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 354.22
Base 100.000000 0.00 0.00 0.00 354.22

15200HAC2 Total

104,481.180 Local 0.00 0.00 0.00 104,481.18
Base 0.00 0.00 0.00 104,481.18

15200HAD0 CENTERPLATE INC 1%   16 Sep 2016 01 Oct 2012 1 PAYDOWN USD/OTH02 Oct 2012

1,113.800 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,113.80
Base 100.000000 0.00 0.00 0.00 1,113.80
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16 Oct 2012 1 PAYDOWN USD/OTH17 Oct 2012

436,446.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 436,446.61
Base 100.000000 0.00 0.00 0.00 436,446.61

16 Oct 2012 1 PAYDOWN USD/OTH17 Oct 2012

165.210 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 165.21
Base 100.000000 0.00 0.00 0.00 165.21

15200HAD0 Total

437,725.620 Local 0.00 0.00 0.00 437,725.62
Base 0.00 0.00 0.00 437,725.62

15672EAJ3 CEQUEL COMMUNICATIONS LLC 1%   14 Feb 2019 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

5,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,000.00
Base 100.000000 0.00 0.00 0.00 5,000.00

15672WAA2 CEQUEL COM HLDG I/CAP CP 8.625%   15 Nov 2017 13 Dec 2012 J.P. MORGAN SECURITIES LLC USD/DTC18 Dec 2012

1,702,000.000 1.000000 NHFS Local 107.000000 13,456.44 0.00 0.00 1,821,140.00
Base 107.000000 13,456.44 0.00 0.00 1,821,140.00

28 Dec 2012 TENDER OFFER USD/DTC

2,329,000.000 1.000000 NHFS Local 104.057000 23,993.55 0.00 0.00 2,423,487.53
Base 104.057000 23,993.55 0.00 0.00 2,423,487.53

28 Dec 2012 TENDER OFFER USD/DTCCANCEL

-2,329,000.000 1.000000 NHFS Local 104.057000 -23,993.55 0.00 0.00 -2,423,487.53
Base 104.057000 -23,993.55 0.00 0.00 -2,423,487.53

27 Dec 2012 1 TENDER OFFER USD/DTC28 Dec 2012

2,329,000.000 1.000000 NHFS Local 104.057000 23,993.55 0.00 0.00 2,423,487.53
Base 104.057000 23,993.55 0.00 0.00 2,423,487.53

15672WAA2 Total

4,031,000.000 Local 37,449.99 0.00 0.00 4,244,627.53
Base 37,449.99 0.00 0.00 4,244,627.53

16117LAX7 CHARTER COMMUNICATIONS 1%   06 Sep 2016 02 Nov 2012 RESTRUCTURE NON CASH USD/OTH
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555,270.730 1.000000 NHHL Local 100.629998 0.00 0.00 0.00 558,768.93
Base 100.629998 0.00 0.00 0.00 558,768.93

02 Nov 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-555,270.730 1.000000 NHHL Local 100.629998 0.00 0.00 0.00 -558,768.93
Base 100.629998 0.00 0.00 0.00 -558,768.93

02 Nov 2012 21 RESTRUCTURE NON CASH USD/OTH30 Nov 2012

555,270.730 1.000000 NHHL Local 100.625001 0.00 0.00 0.00 558,741.18
Base 100.625001 0.00 0.00 0.00 558,741.18

30 Nov 2012 SHARE ADJUSTMENT USD/BOS30 Nov 2012

0.020 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

16117LAX7 CHARTER COMMUNICATIONS 1%   06 Sep 2016 18 Dec 2012 PAYDOWN USD/OTH18 Dec 2012

504,723.280 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 504,723.28
Base 100.000000 0.00 0.00 0.00 504,723.28

07 Dec 2012 3 JP MORGANCHASE BANK USD/OTH21 Dec 2012

1,026,100.390 1.000000 NHHM Local 100.749999 0.00 0.00 0.00 1,033,796.14
Base 100.749999 0.00 0.00 0.00 1,033,796.14

31 Dec 2012 SHARE ADJUSTMENT USD/BOS31 Dec 2012

0.010 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

16117LAX7 Total

2,086,094.430 Local 0.00 0.00 0.00 2,097,260.60
Base 0.00 0.00 0.00 2,097,260.60

16117LAY5 CHARTER COMMUNICATIONS OPERAT 1%   15 Dec 2016 27 Nov 2012 BANK OF AMERICA USD/OTH04 Dec 2012

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

16117LAZ2 CHARTER COMMUNICATIONS  OPERA 1%   15 May 2019 02 Nov 2012 21 GOLDMAN SACHS USD/OTH30 Nov 2012

173,130.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 174,861.30
Base 101.000000 0.00 0.00 0.00 174,861.30
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16117LAZ2 CHARTER COMMUNICATIONS  OPERA 1%   15 May 2019 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.00
Base 100.000000 0.00 0.00 0.00 1,250.00

16117LAZ2 Total

174,380.000 Local 0.00 0.00 0.00 176,111.30
Base 0.00 0.00 0.00 176,111.30

17121HAB6 CHRYSLER GROUP LLC 1%   24 May 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

4,503.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,503.68
Base 100.000000 0.00 0.00 0.00 4,503.68

171871AN6 CINCINNATI BELL INC 8.375%   15 Oct 2020 09 Nov 2012 11 TENDER OFFER USD/DTC20 Nov 2012

379,000.000 1.000000 NHFS Local 106.750000 3,085.95 0.00 0.00 404,582.50
Base 106.750000 3,085.95 0.00 0.00 404,582.50

172967EZ0 CITIGROUP INC 5.5%   15 Oct 2014 24 Oct 2012 BARCLAYS CAPITAL INC. USD/DTC29 Oct 2012

3,000,000.000 1.000000 NHFJ Local 108.129000 6,416.67 0.00 0.00 3,243,870.00
Base 108.129000 6,416.67 0.00 0.00 3,243,870.00

21 Dec 2012 6 TENDER OFFER USD/DTC27 Dec 2012

980,000.000 1.000000 NHFJ Local 104.465000 10,780.00 0.00 0.00 1,023,757.00
Base 104.465000 10,780.00 0.00 0.00 1,023,757.00

172967EZ0 Total

3,980,000.000 Local 17,196.67 0.00 0.00 4,267,627.00
Base 17,196.67 0.00 0.00 4,267,627.00

18451QAD0 CLEAR CHANNEL WORLDWIDE 9.25%   15 Dec 2017 16 Nov 2012 3 TENDER OFFER USD/DTC19 Nov 2012

2,246,000.000 1.000000 NHFS Local 104.438000 88,872.97 0.00 0.00 2,345,677.48
Base 104.438000 88,872.97 0.00 0.00 2,345,677.48

191219BT0 COCA COLA REFRESH USA 7.375%   03 Mar 2014 18 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/DTC20 Dec 2012

105,000.000 1.000000 NHHW Local 108.021000 2,301.61 0.00 0.00 113,422.05
Base 108.021000 2,301.61 0.00 0.00 113,422.05
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191219BV5 COCA COLA REFRESH USA 4.25%   01 Mar 2015 18 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/DTC20 Dec 2012

80,000.000 1.000000 NHHW Local 107.205000 1,029.44 0.00 0.00 85,764.00
Base 107.205000 1,029.44 0.00 0.00 85,764.00

203372AH0 COMMSCOPE INC 8.25%   15 Jan 2019 01 Nov 2012 BARCLAYS CAPITAL INC USD/DTC06 Nov 2012

2,350,000.000 1.000000 NHFS Local 108.000000 59,778.13 0.00 0.00 2,538,000.00
Base 108.000000 59,778.13 0.00 0.00 2,538,000.00

06 Nov 2012 BARCLAYS CAPITAL INC USD/DTC09 Nov 2012

828,000.000 1.000000 NHFS Local 108.250000 21,631.50 0.00 0.00 896,310.00
Base 108.250000 21,631.50 0.00 0.00 896,310.00

203372AH0 Total

3,178,000.000 Local 81,409.63 0.00 0.00 3,434,310.00
Base 81,409.63 0.00 0.00 3,434,310.00

20337EAK7 COMMSCOPE INC 1%   14 Jan 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,518.890 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,518.89
Base 100.000000 0.00 0.00 0.00 2,518.89

20822DAC9 CONNOLLY LLC 1%   15 Jul 2018 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

3,832.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,832.50
Base 100.000000 0.00 0.00 0.00 3,832.50

20825CAS3 CONOCOPHILLIPS 4.75%   01 Feb 2014 18 Dec 2012 WELLS FARGO SECURITIES, LLC USD/DTC20 Dec 2012

40,000.000 1.000000 NHHW Local 104.587000 733.61 0.00 0.00 41,834.80
Base 104.587000 733.61 0.00 0.00 41,834.80

20825CAT1 CONOCOPHILLIPS 4.6%   15 Jan 2015 18 Dec 2012 WELLS FARGO SECURITIES, LLC USD/DTC20 Dec 2012

130,000.000 1.000000 NHHW Local 108.175000 2,574.72 0.00 0.00 140,627.50
Base 108.175000 2,574.72 0.00 0.00 140,627.50

20903EAP0 CONSOLIDATED COMMUNICATIONS IN 0.01%   31 Dec 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00
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21868VAE8 COREL US HLDGS LLC 1%   02 May 2014 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

15,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 15,000.00
Base 100.000000 0.00 0.00 0.00 15,000.00

22822TAP1 CROWN CASTLE OPERATING CO 1%   31 Jan 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

23108KAB4 CUMULUS MEDIA HLDGS INC 1%   16 Sep 2018 31 Dec 2012 PAYDOWN USD/OTH

2,921.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,921.53
Base 100.000000 0.00 0.00 0.00 2,921.53

31 Dec 2012 PAYDOWN USD/OTHCANCEL

-2,921.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,921.53
Base 100.000000 0.00 0.00 0.00 -2,921.53

23108KAB4 CUMULUS MEDIA HLDGS INC 1%   16 Sep 2018 31 Dec 2012 PAYDOWN USD/OTH

3,368.030 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,368.03
Base 100.000000 0.00 0.00 0.00 3,368.03

31 Dec 2012 PAYDOWN USD/OTHCANCEL

-3,368.030 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -3,368.03
Base 100.000000 0.00 0.00 0.00 -3,368.03

23108KAB4 CUMULUS MEDIA HLDGS INC 1%   16 Sep 2018 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

4,301.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,301.14
Base 100.000000 0.00 0.00 0.00 4,301.14

23108KAB4 CUMULUS MEDIA HLDGS INC 1%   16 Sep 2018 31 Dec 2012 PAYDOWN USD/OTH

4,958.490 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,958.49
Base 100.000000 0.00 0.00 0.00 4,958.49

31 Dec 2012 PAYDOWN USD/OTHCANCEL

-4,958.490 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -4,958.49
Base 100.000000 0.00 0.00 0.00 -4,958.49

24 Dec 2012 15 RESTRUCTURE NON CASH USD/OTHOPEN
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1,983,396.220 1.000000 NHHM Local 100.450000 0.00 0.00 0.00 1,992,321.51
Base 100.450000 0.00 0.00 0.00 1,992,321.51

23108KAB4 Total

1,987,697.360 Local 0.00 0.00 0.00 1,996,622.65
Base 0.00 0.00 0.00 1,996,622.65

23188TAE2 CUSTOM BLDG PRODS INC 1%   14 Dec 2019 13 Dec 2012 BANK OF AMERICA USD/OTHOPEN

410,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 407,950.00
Base 99.500000 0.00 0.00 0.00 407,950.00

242369AG1 DEAN FOODS CO 0.691%   02 Apr 2014 31 Oct 2012 PAYDOWN USD/OTH31 Oct 2012

284,538.790 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 284,538.79
Base 100.000000 0.00 0.00 0.00 284,538.79

24736CAN4 DELTA AIR LINES INC 1%   07 Mar 2016 18 Oct 2012 PAYDOWN USD/OTH18 Oct 2012

342,430.220 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 342,430.22
Base 100.000000 0.00 0.00 0.00 342,430.22

31 Oct 2012 SHARE ADJUSTMENT USD/BOS31 Oct 2012

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

24736CAN4 Total

342,430.230 Local 0.00 0.00 0.00 342,430.22
Base 0.00 0.00 0.00 342,430.22

24736CAR5 DELTA AIR LINES INC 0% 24 Oct 2012 4 JP MORGANCHASE BANK USD/OTH06 Nov 2012

977,481.160 1.000000 NHHM Local 99.874999 0.00 0.00 0.00 976,259.30
Base 99.874999 0.00 0.00 0.00 976,259.30

24736CAR5 DELTA AIR LINES INC 0% 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

2,520.900 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,520.90
Base 100.000000 0.00 0.00 0.00 2,520.90

31 Dec 2012 PAYDOWN USD/OTH

2,530.900 1.000000 NHHL Local 99.604883 0.00 0.00 0.00 2,520.90
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Base 99.604883 0.00 0.00 0.00 2,520.90

31 Dec 2012 PAYDOWN USD/OTHCANCEL

-2,530.900 1.000000 NHHL Local 99.604883 0.00 0.00 0.00 -2,520.90
Base 99.604883 0.00 0.00 0.00 -2,520.90

24736CAR5 DELTA AIR LINES INC 0% 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

2,531.650 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,531.65
Base 100.000000 0.00 0.00 0.00 2,531.65

24736CAR5 Total

982,533.710 Local 0.00 0.00 0.00 981,311.85
Base 0.00 0.00 0.00 981,311.85

24802GAN4 DELUXE ENTERTAINMENT SVCS   GR 8%   03 Jul 2017 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

19,736.840 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 19,736.84
Base 100.000000 0.00 0.00 0.00 19,736.84

25470XAF2 DISH DBS CORP 4.625%   15 Jul 2017 09 Oct 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC15 Oct 2012

1,490,000.000 1.000000 NHFS Local 100.908557 27,373.58 0.00 0.00 1,503,537.50
Base 100.908557 27,373.58 0.00 0.00 1,503,537.50

25746UBL2 DOMINION RESOURCES INC 4.45%   15 Mar 2021 18 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/DTC20 Dec 2012

80,000.000 1.000000 NHHW Local 114.390000 939.44 0.00 0.00 91,512.00
Base 114.390000 939.44 0.00 0.00 91,512.00

26441CAF2 DUKE ENERGY CORP 3.55%   15 Sep 2021 18 Dec 2012 BNP PARIBAS SECURITIES BOND USD/DTC20 Dec 2012

170,000.000 1.000000 NHHW Local 104.835000 1,592.57 0.00 0.00 178,219.50
Base 104.835000 1,592.57 0.00 0.00 178,219.50

26816DAC4 DYNCORP INTL INC 1%   07 Jul 2016 24 Oct 2012 CITIBANK ADR USD/OTH

377,671.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 379,106.15
Base 100.380000 0.00 0.00 0.00 379,106.15

24 Oct 2012 CITIBANK ADR USD/OTHCANCEL

-377,671.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 -379,106.15
Base 100.380000 0.00 0.00 0.00 -379,106.15
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24 Oct 2012 CITIBANK ADR USD/OTH

145,000.310 1.000000 NHHL Local 100.380006 0.00 0.00 0.00 145,551.32
Base 100.380006 0.00 0.00 0.00 145,551.32

24 Oct 2012 CITIBANK ADR USD/OTHCANCEL

-145,000.310 1.000000 NHHL Local 100.380006 0.00 0.00 0.00 -145,551.32
Base 100.380006 0.00 0.00 0.00 -145,551.32

31 Oct 2012 SHARE ADJUSTMENT USD/BOS31 Oct 2012

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

24 Oct 2012 3 CITIBANK ADR USD/OTH19 Nov 2012

145,000.310 1.000000 NHHL Local 100.375006 0.00 0.00 0.00 145,544.07
Base 100.375006 0.00 0.00 0.00 145,544.07

24 Oct 2012 43 CITIBANK ADR USD/OTH13 Dec 2012

377,671.000 1.000000 NHHL Local 100.375083 0.00 0.00 0.00 379,087.58
Base 100.375083 0.00 0.00 0.00 379,087.58

26816DAC4 Total

522,671.320 Local 0.00 0.00 0.00 524,631.65
Base 0.00 0.00 0.00 524,631.65

26817DAB5 DYNEGY MIDWEST GENERATION LLC 1%   05 Aug 2016 09 Nov 2012 PAYDOWN USD/OTH09 Nov 2012

65,056.390 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 65,056.39
Base 100.000000 0.00 0.00 0.00 65,056.39

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,148.450 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,148.45
Base 100.000000 0.00 0.00 0.00 1,148.45

26817DAB5 Total

66,204.840 Local 0.00 0.00 0.00 66,204.84
Base 0.00 0.00 0.00 66,204.84

26817MAB5 DYNEGY PWR LLC 9.25%   05 Aug 2016 09 Nov 2012 PAYDOWN USD/OTH09 Nov 2012
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118,181.820 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 118,181.82
Base 100.000000 0.00 0.00 0.00 118,181.82

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,011.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,011.78
Base 100.000000 0.00 0.00 0.00 1,011.78

26817MAB5 Total

119,193.600 Local 0.00 0.00 0.00 119,193.60
Base 0.00 0.00 0.00 119,193.60

26852BAD1 EIG INVS CORP 1%   20 Apr 2018 09 Nov 2012 4 PAYDOWN USD/OTH13 Nov 2012

1,271,912.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,271,912.25
Base 100.000000 0.00 0.00 0.00 1,271,912.25

26852BAG4 EIG INVS CORP 100%   09 Nov 2019 11 Dec 2012 4 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN

365,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 365,000.00
Base 100.000000 0.00 0.00 0.00 365,000.00

26878UAF4 EP ENERGY LLC 1%   30 Apr 2019 17 Dec 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTH

320,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 321,216.00
Base 100.380000 0.00 0.00 0.00 321,216.00

17 Dec 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTHCANCEL

-320,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 -321,216.00
Base 100.380000 0.00 0.00 0.00 -321,216.00

17 Dec 2012 22 CREDIT SUISSE - NEW YORK BRANCH USD/OTHOPEN

320,000.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 321,200.00
Base 100.375000 0.00 0.00 0.00 321,200.00

26878UAF4 Total

320,000.000 Local 0.00 0.00 0.00 321,200.00
Base 0.00 0.00 0.00 321,200.00

269279AD7 EXCO RESOURCES INC 7.5%   15 Sep 2018 11 Oct 2012 OPPENHEIMER + CO. INC. USD/DTC16 Oct 2012

183,000.000 1.000000 NHFS Local 94.000000 1,181.88 0.00 0.00 172,020.00
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Base 94.000000 1,181.88 0.00 0.00 172,020.00

12 Oct 2012 OPPENHEIMER + CO. INC. USD/DTC17 Oct 2012

134,000.000 1.000000 NHFS Local 94.000000 893.33 0.00 0.00 125,960.00
Base 94.000000 893.33 0.00 0.00 125,960.00

269279AD7 Total

317,000.000 Local 2,075.21 0.00 0.00 297,980.00
Base 2,075.21 0.00 0.00 297,980.00

277473AH7 EASTMAN KODAK CO 1%   20 Jul 2013 02 Oct 2012 1 PAYDOWN USD/OTH03 Oct 2012

11,504.160 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 11,504.16
Base 100.000000 0.00 0.00 0.00 11,504.16

15 Nov 2012 13 CITIBANK ADR USD/OTH10 Dec 2012

645,352.990 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 643,739.61
Base 99.750000 0.00 0.00 0.00 643,739.61

277473AH7 Total

656,857.150 Local 0.00 0.00 0.00 655,243.77
Base 0.00 0.00 0.00 655,243.77

29084UAC5 EMDEON INC 1%   02 Nov 2018 26 Oct 2012 BANK OF AMERICA USD/OTH

270,000.000 1.000000 NHHL Local 101.380000 0.00 0.00 0.00 273,726.00
Base 101.380000 0.00 0.00 0.00 273,726.00

26 Oct 2012 BANK OF AMERICA USD/OTHCANCEL

-270,000.000 1.000000 NHHL Local 101.380000 0.00 0.00 0.00 -273,726.00
Base 101.380000 0.00 0.00 0.00 -273,726.00

26 Oct 2012 BANK OF AMERICA USD/OTH28 Nov 2012

270,000.000 1.000000 NHHL Local 101.250000 0.00 0.00 0.00 273,375.00
Base 101.250000 0.00 0.00 0.00 273,375.00

17 Dec 2012 BANK OF AMERICA USD/OTH

802,669.690 1.000000 NHHL Local 101.380001 0.00 0.00 0.00 813,746.54
Base 101.380001 0.00 0.00 0.00 813,746.54
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17 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-802,669.690 1.000000 NHHL Local 101.380001 0.00 0.00 0.00 -813,746.54
Base 101.380001 0.00 0.00 0.00 -813,746.54

17 Dec 2012 BANK OF AMERICA USD/OTH

800,652.940 1.000000 NHHL Local 101.379999 0.00 0.00 0.00 811,701.95
Base 101.379999 0.00 0.00 0.00 811,701.95

17 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-800,652.940 1.000000 NHHL Local 101.379999 0.00 0.00 0.00 -811,701.95
Base 101.379999 0.00 0.00 0.00 -811,701.95

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,191.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,191.00
Base 100.000000 0.00 0.00 0.00 1,191.00

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

43.300 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 43.30
Base 100.000000 0.00 0.00 0.00 43.30

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

278.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 278.34
Base 100.000000 0.00 0.00 0.00 278.34

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

63.400 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 63.40
Base 100.000000 0.00 0.00 0.00 63.40

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

440.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 440.71
Base 100.000000 0.00 0.00 0.00 440.71

29084UAC5 EMDEON INC 1%   02 Nov 2018 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

26.840 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 26.84
Base 100.000000 0.00 0.00 0.00 26.84

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

172.520 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 172.52
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Base 100.000000 0.00 0.00 0.00 172.52

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

273.160 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 273.16
Base 100.000000 0.00 0.00 0.00 273.16

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

39.300 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 39.30
Base 100.000000 0.00 0.00 0.00 39.30

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

738.190 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 738.19
Base 100.000000 0.00 0.00 0.00 738.19

29084UAC5 EMDEON INC 1%   02 Nov 2018 17 Dec 2012 25 BANK OF AMERICA USD/OTHOPEN

800,652.940 1.000000 NHHL Local 101.375001 0.00 0.00 0.00 811,661.93
Base 101.375001 0.00 0.00 0.00 811,661.93

29084UAC5 Total

1,073,919.700 Local 0.00 0.00 0.00 1,088,303.69
Base 0.00 0.00 0.00 1,088,303.69

29101QAD1 EMERGENCY MED SVCS CORP 1%   25 May 2018 31 Oct 2012 PAYDOWN USD/OTH31 Oct 2012

42,639.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 42,639.72
Base 100.000000 0.00 0.00 0.00 42,639.72

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,530.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,530.86
Base 100.000000 0.00 0.00 0.00 2,530.86

29101QAD1 Total

45,170.580 Local 0.00 0.00 0.00 45,170.58
Base 0.00 0.00 0.00 45,170.58

29255FAB3 ENCOMPASS DIGITAL MEDIA INC 1%   10 Aug 2017 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

2,575.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,575.00
Base 100.000000 0.00 0.00 0.00 2,575.00
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29382RAD9 ENTRAVISION COMMUNICATIO 8.75%   01 Aug 2017 31 Dec 2012 CALLED BONDS USD/DTC31 Dec 2012

309,000.000 1.000000 NHFS Local 103.000000 11,190.52 0.00 0.00 318,270.00
Base 103.000000 11,190.52 0.00 0.00 318,270.00

29444RAE3 EQUIPOWER RES HLDGS LLC 1%   29 Dec 2018 31 Oct 2012 RESTRUCTURE NON CASH USD/OTH

748,125.000 1.000000 NHHM Local 100.874999 0.00 0.00 0.00 754,671.09
Base 100.874999 0.00 0.00 0.00 754,671.09

31 Oct 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-748,125.000 1.000000 NHHM Local 100.874999 0.00 0.00 0.00 -754,671.09
Base 100.874999 0.00 0.00 0.00 -754,671.09

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

31 Dec 2012 8 PAYDOWN USD/OTHOPEN

11,885.610 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 11,885.61
Base 100.000000 0.00 0.00 0.00 11,885.61

29444RAE3 Total

13,760.610 Local 0.00 0.00 0.00 13,760.61
Base 0.00 0.00 0.00 13,760.61

29669MAC6 ESSENTIAL PWR LLC 1%   08 Aug 2019 20 Nov 2012 7 PAYDOWN USD/OTH27 Nov 2012

19,539.820 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 19,539.82
Base 100.000000 0.00 0.00 0.00 19,539.82

31 Dec 2012 4 PAYDOWN USD/OTHOPEN

32,759.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 32,759.73
Base 100.000000 0.00 0.00 0.00 32,759.73

29669MAC6 Total

52,299.550 Local 0.00 0.00 0.00 52,299.55
Base 0.00 0.00 0.00 52,299.55

30015FAB2 EVERGREEN ACQCO 1 LP 0.01%   09 Jul 2019 03 Oct 2012 2 PAYDOWN USD/OTH05 Oct 2012
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2,024,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,024,925.00
Base 100.000000 0.00 0.00 0.00 2,024,925.00

30015FAB2 EVERGREEN ACQCO 1 LP 0.01%   09 Jul 2019 03 Oct 2012 15 GOLDMAN SACHS + CO USD/OTH18 Oct 2012

997,500.000 1.000000 NHHM Local 101.031499 0.00 0.00 0.00 1,007,789.21
Base 101.031499 0.00 0.00 0.00 1,007,789.21

30015FAB2 Total

3,022,425.000 Local 0.00 0.00 0.00 3,032,714.21
Base 0.00 0.00 0.00 3,032,714.21

30015FAD8 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 26 Oct 2012 GOLDMAN SACHS USD/OTH

430,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 429,484.00
Base 99.880000 0.00 0.00 0.00 429,484.00

26 Oct 2012 GOLDMAN SACHS USD/OTHCANCEL

-430,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 -429,484.00
Base 99.880000 0.00 0.00 0.00 -429,484.00

26 Oct 2012 38 GOLDMAN SACHS USD/OTH10 Dec 2012

430,000.000 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 429,462.50
Base 99.875000 0.00 0.00 0.00 429,462.50

18 Dec 2012 32 GOLDMAN SACHS USD/OTHOPEN

90,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 90,450.00
Base 100.500000 0.00 0.00 0.00 90,450.00

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

4,744.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,744.75
Base 100.000000 0.00 0.00 0.00 4,744.75

30015FAD8 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

4,993.750 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,993.75
Base 100.000000 0.00 0.00 0.00 4,993.75

30015FAD8 Total

529,738.500 Local 0.00 0.00 0.00 529,651.00
Base 0.00 0.00 0.00 529,651.00
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30068HAC2 EXCELITAS TECHNOLOGIES CORP 0.01%   29 Nov 2016 19 Dec 2012 29 UBS AG USD/OTHOPEN

851,572.950 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 857,959.75
Base 100.750000 0.00 0.00 0.00 857,959.75

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

4,714.720 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,714.72
Base 100.000000 0.00 0.00 0.00 4,714.72

30068HAC2 Total

856,287.670 Local 0.00 0.00 0.00 862,674.47
Base 0.00 0.00 0.00 862,674.47

30252KAB3 FGI OPERATING CO LLC 1%   19 Apr 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.00
Base 100.000000 0.00 0.00 0.00 1,250.00

30555TAN2 FAIRPOINT COMMUNICATIONS INC 1%   24 Jan 2016 01 Oct 2012 1 PAYDOWN USD/OTH02 Oct 2012

14,181.980 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 14,181.98
Base 100.000000 0.00 0.00 0.00 14,181.98

27 Nov 2012 4 BANK OF AMERICA USD/OTH10 Dec 2012

1,500,000.000 1.000000 NHHM Local 95.500000 0.00 0.00 0.00 1,432,500.00
Base 95.500000 0.00 0.00 0.00 1,432,500.00

17 Dec 2012 1 PAYDOWN USD/OTH18 Dec 2012

31,761.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 31,761.37
Base 100.000000 0.00 0.00 0.00 31,761.37

11 Dec 2012 1 BANK OF AMERICA USD/OTH20 Dec 2012

565,416.040 1.000000 NHHM Local 97.000000 0.00 0.00 0.00 548,453.56
Base 97.000000 0.00 0.00 0.00 548,453.56

31 Dec 2012 PAYDOWN USD/OTH

78,852.120 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 78,852.12
Base 100.000000 0.00 0.00 0.00 78,852.12

31 Dec 2012 PAYDOWN USD/OTHCANCEL
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-78,852.120 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -78,852.12
Base 100.000000 0.00 0.00 0.00 -78,852.12

30555TAN2 Total

2,111,359.390 Local 0.00 0.00 0.00 2,026,896.91
Base 0.00 0.00 0.00 2,026,896.91

31283K6E3 FED HM LN PC POOL G11769 5%   01 Oct 2020 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

15,608.140 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 15,608.14
Base 100.000000 0.00 0.00 0.00 15,608.14

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012

18,443.500 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 18,443.50
Base 100.000000 0.00 0.00 0.00 18,443.50

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

17,285.330 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 17,285.33
Base 100.000000 0.00 0.00 0.00 17,285.33

31283K6E3 Total

51,336.970 Local 0.00 0.00 0.00 51,336.97
Base 0.00 0.00 0.00 51,336.97

31283K6N3 FED HM LN PC POOL G11777 5%   01 Oct 2020 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

25,024.550 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 25,024.55
Base 100.000000 0.00 0.00 0.00 25,024.55

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012

28,382.050 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 28,382.05
Base 100.000000 0.00 0.00 0.00 28,382.05

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

25,995.580 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 25,995.58
Base 100.000000 0.00 0.00 0.00 25,995.58

31283K6N3 Total

79,402.180 Local 0.00 0.00 0.00 79,402.18
Base 0.00 0.00 0.00 79,402.18
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3128M5NM8 FED HM LN PC POOL G03696 5.5%   01 Jan 2038 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

111,240.430 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 111,240.43
Base 100.000000 0.00 0.00 0.00 111,240.43

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012

146,006.050 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 146,006.05
Base 100.000000 0.00 0.00 0.00 146,006.05

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

111,105.540 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 111,105.54
Base 100.000000 0.00 0.00 0.00 111,105.54

3128M5NM8 Total

368,352.020 Local 0.00 0.00 0.00 368,352.02
Base 0.00 0.00 0.00 368,352.02

3128M5RA0 FED HM LN PC POOL G03781 6%   01 Jan 2038 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

115,940.750 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 115,940.75
Base 100.000000 0.00 0.00 0.00 115,940.75

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012

132,523.770 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 132,523.77
Base 100.000000 0.00 0.00 0.00 132,523.77

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

76,377.120 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 76,377.12
Base 100.000000 0.00 0.00 0.00 76,377.12

3128M5RA0 Total

324,841.640 Local 0.00 0.00 0.00 324,841.64
Base 0.00 0.00 0.00 324,841.64

3128M6AU2 FED HM LN PC POOL G04219 5.5%   01 Apr 2038 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

333,162.930 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 333,162.93
Base 100.000000 0.00 0.00 0.00 333,162.93

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012
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295,046.010 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 295,046.01
Base 100.000000 0.00 0.00 0.00 295,046.01

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

277,275.150 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 277,275.15
Base 100.000000 0.00 0.00 0.00 277,275.15

3128M6AU2 Total

905,484.090 Local 0.00 0.00 0.00 905,484.09
Base 0.00 0.00 0.00 905,484.09

3128M6SC3 FED HM LN PC POOL G04715 6%   01 Jun 2038 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

177,726.880 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 177,726.88
Base 100.000000 0.00 0.00 0.00 177,726.88

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012

223,323.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 223,323.00
Base 100.000000 0.00 0.00 0.00 223,323.00

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

188,932.160 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 188,932.16
Base 100.000000 0.00 0.00 0.00 188,932.16

3128M6SC3 Total

589,982.040 Local 0.00 0.00 0.00 589,982.04
Base 0.00 0.00 0.00 589,982.04

3128MMBX0 FED HM LN PC POOL G18053 5%   01 May 2020 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

2,715.980 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,715.98
Base 100.000000 0.00 0.00 0.00 2,715.98

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012

2,552.630 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,552.63
Base 100.000000 0.00 0.00 0.00 2,552.63

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

2,193.720 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,193.72
Base 100.000000 0.00 0.00 0.00 2,193.72
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3128MMBX0 Total

7,462.330 Local 0.00 0.00 0.00 7,462.33
Base 0.00 0.00 0.00 7,462.33

3128MMKX0 FED HM LN PC POOL G18309 4.5%   01 May 2024 12 Dec 2012 BONY/GRIFFIN KUBIK STEPHENS USD/FED18 Dec 2012

632,588.140 1.000000 NHFJ Local 106.343750 1,344.25 0.00 0.00 672,717.95
2,600,000.000 Base 106.343750 1,344.25 0.00 0.00 672,717.95

3128PDYK0 FED HM LN PC POOL J02514 5%   01 Sep 2020 15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

54.030 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 54.03
Base 100.000000 0.00 0.00 0.00 54.03

3128PQG96 FED HM LN PC POOL J11124 4.5%   01 Nov 2024 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

222.350 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 222.35
Base 100.000000 0.00 0.00 0.00 222.35

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012

2,120.970 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,120.97
Base 100.000000 0.00 0.00 0.00 2,120.97

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

1,438.910 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,438.91
Base 100.000000 0.00 0.00 0.00 1,438.91

3128PQG96 Total

3,782.230 Local 0.00 0.00 0.00 3,782.23
Base 0.00 0.00 0.00 3,782.23

312935MB2 FED HM LN PC POOL A88454 4.5%   01 Sep 2039 25 Oct 2012 PERSHING LLC USD/FED30 Oct 2012

1,452,193.950 1.000000 NHFJ Local 106.968750 5,264.20 0.00 0.00 1,553,393.72
2,500,000.000 Base 106.968750 5,264.20 0.00 0.00 1,553,393.72

312938Z55 FED HM LN PC POOL A90764 4.5%   01 Jan 2040 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

44,548.670 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 44,548.67
Base 100.000000 0.00 0.00 0.00 44,548.67

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012
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43,837.420 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 43,837.42
Base 100.000000 0.00 0.00 0.00 43,837.42

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

41,650.010 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 41,650.01
Base 100.000000 0.00 0.00 0.00 41,650.01

312938Z55 Total

130,036.100 Local 0.00 0.00 0.00 130,036.10
Base 0.00 0.00 0.00 130,036.10

312962ZE6 FED HM LN PC POOL B10741 4.5%   01 Nov 2018 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

86,431.030 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 86,431.03
Base 100.000000 0.00 0.00 0.00 86,431.03

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012

124,831.760 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 124,831.76
Base 100.000000 0.00 0.00 0.00 124,831.76

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

131,435.610 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 131,435.61
Base 100.000000 0.00 0.00 0.00 131,435.61

312962ZE6 Total

342,698.400 Local 0.00 0.00 0.00 342,698.40
Base 0.00 0.00 0.00 342,698.40

312972UD2 FED HM LN PC POOL B19580 5%   01 Jul 2020 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

22,042.580 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 22,042.58
Base 100.000000 0.00 0.00 0.00 22,042.58

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012

8,075.620 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 8,075.62
Base 100.000000 0.00 0.00 0.00 8,075.62

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

1,911.140 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,911.14
Base 100.000000 0.00 0.00 0.00 1,911.14
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312972UD2 Total

32,029.340 Local 0.00 0.00 0.00 32,029.34
Base 0.00 0.00 0.00 32,029.34

31336WCP2 FED HM LN PC POOL G11879 5%   01 Oct 2020 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

5,026.290 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 5,026.29
Base 100.000000 0.00 0.00 0.00 5,026.29

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012

4,570.290 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 4,570.29
Base 100.000000 0.00 0.00 0.00 4,570.29

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

4,584.830 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 4,584.83
Base 100.000000 0.00 0.00 0.00 4,584.83

31336WCP2 Total

14,181.410 Local 0.00 0.00 0.00 14,181.41
Base 0.00 0.00 0.00 14,181.41

31336WCQ0 FED HM LN PC POOL G11880 0.99%   01 Nov 2020 15 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Oct 2012

13,690.700 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 13,690.70
Base 100.000000 0.00 0.00 0.00 13,690.70

15 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED15 Nov 2012

15,201.260 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 15,201.26
Base 100.000000 0.00 0.00 0.00 15,201.26

15 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED17 Dec 2012

12,182.770 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 12,182.77
Base 100.000000 0.00 0.00 0.00 12,182.77

31336WCQ0 Total

41,074.730 Local 0.00 0.00 0.00 41,074.73
Base 0.00 0.00 0.00 41,074.73

3133X7FK5 FEDERAL HOME LOAN BANK 5.25%   18 Jun 2014 18 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED20 Dec 2012
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590,000.000 1.000000 NHHW Local 107.392600 172.08 0.00 0.00 633,616.34
Base 107.392600 172.08 0.00 0.00 633,616.34

3133XFJF4 FEDERAL HOME LOAN BANK 5.375%   18 May 2016 18 Dec 2012 GOLDMAN SACHS + CO USD/FED20 Dec 2012

625,000.000 1.000000 NHHW Local 116.398900 2,986.11 0.00 0.00 727,493.13
Base 116.398900 2,986.11 0.00 0.00 727,493.13

3133XMQ87 FEDERAL HOME LOAN BANK 5%   17 Nov 2017 18 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/FED20 Dec 2012

685,000.000 1.000000 NHHW Local 119.802500 3,139.58 0.00 0.00 820,647.13
Base 119.802500 3,139.58 0.00 0.00 820,647.13

3133XVEM9 FEDERAL HOME LOAN BANK 1.625%   21 Nov 2012 21 Nov 2012 MATURITY USD/FED21 Nov 2012

11,295,000.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 11,295,000.00
Base 100.000000 0.00 0.00 0.00 11,295,000.00

3134A4UM4 FREDDIE MAC 4.5%   15 Jan 2014 18 Dec 2012 CITIBANK N.A. USD/FED20 Dec 2012

105,000.000 1.000000 NHHW Local 104.571705 2,034.38 0.00 0.00 109,800.29
Base 104.571705 2,034.38 0.00 0.00 109,800.29

3134A4VC5 FREDDIE MAC 4.375%   17 Jul 2015 18 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/FED20 Dec 2012

605,000.000 1.000000 NHHW Local 110.126600 11,249.22 0.00 0.00 666,265.93
Base 110.126600 11,249.22 0.00 0.00 666,265.93

313551AN3 FEDERAL MOGUL CORP 1%   27 Dec 2014 06 Nov 2012 20 WELLS FARGO BANK USD/OTH29 Nov 2012

132,432.430 1.000000 NHHL Local 93.999996 0.00 0.00 0.00 124,486.48
Base 93.999996 0.00 0.00 0.00 124,486.48

15 Nov 2012 WELLS FARGO BANK USD/OTH

45,709.190 1.000000 NHHL Local 91.500002 0.00 0.00 0.00 41,823.91
Base 91.500002 0.00 0.00 0.00 41,823.91

15 Nov 2012 WELLS FARGO BANK USD/OTHCANCEL

-45,709.190 1.000000 NHHL Local 91.500002 0.00 0.00 0.00 -41,823.91
Base 91.500002 0.00 0.00 0.00 -41,823.91

29 Nov 2012 BANK OF AMERICA USD/OTH

68,648.000 1.000000 NHHL Local 93.129996 0.00 0.00 0.00 63,931.88
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Base 93.129996 0.00 0.00 0.00 63,931.88

29 Nov 2012 BANK OF AMERICA USD/OTHCANCEL

-68,648.000 1.000000 NHHL Local 93.129996 0.00 0.00 0.00 -63,931.88
Base 93.129996 0.00 0.00 0.00 -63,931.88

10 Dec 2012 BANK OF AMERICA USD/OTH

158,501.700 1.000000 NHHL Local 95.000015 0.00 0.00 0.00 150,576.64
Base 95.000015 0.00 0.00 0.00 150,576.64

10 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-158,501.700 1.000000 NHHL Local 95.000015 0.00 0.00 0.00 -150,576.64
Base 95.000015 0.00 0.00 0.00 -150,576.64

10 Dec 2012 BANK OF AMERICA USD/OTH

157,785.560 1.000000 NHHL Local 94.999998 0.00 0.00 0.00 149,896.28
Base 94.999998 0.00 0.00 0.00 149,896.28

10 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-157,785.560 1.000000 NHHL Local 94.999998 0.00 0.00 0.00 -149,896.28
Base 94.999998 0.00 0.00 0.00 -149,896.28

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

716.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 716.14
Base 100.000000 0.00 0.00 0.00 716.14

29 Nov 2012 BANK OF AMERICA USD/OTH

68,347.580 1.000000 NHHL Local 93.129996 0.00 0.00 0.00 63,652.10
Base 93.129996 0.00 0.00 0.00 63,652.10

29 Nov 2012 BANK OF AMERICA USD/OTHCANCEL

-68,347.580 1.000000 NHHL Local 93.129996 0.00 0.00 0.00 -63,652.10
Base 93.129996 0.00 0.00 0.00 -63,652.10

10 Dec 2012 28 BANK OF AMERICA USD/OTHOPEN

158,085.980 1.000000 NHHL Local 94.999998 0.00 0.00 0.00 150,181.68
Base 94.999998 0.00 0.00 0.00 150,181.68

15 Nov 2012 63 WELLS FARGO BANK USD/OTHOPEN
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45,589.420 1.000000 NHHL Local 91.500002 0.00 0.00 0.00 41,714.32
Base 91.500002 0.00 0.00 0.00 41,714.32

29 Nov 2012 38 BANK OF AMERICA USD/OTHOPEN

68,467.350 1.000000 NHHL Local 93.125000 0.00 0.00 0.00 63,760.22
Base 93.125000 0.00 0.00 0.00 63,760.22

313551AN3 Total

405,291.320 Local 0.00 0.00 0.00 380,858.84
Base 0.00 0.00 0.00 380,858.84

313551AP8 FEDERAL MOGUL CORP 1%   27 Dec 2015 06 Nov 2012 20 MORGAN STANLEY USD/OTH29 Nov 2012

67,567.570 1.000000 NHHL Local 94.000006 0.00 0.00 0.00 63,513.52
Base 94.000006 0.00 0.00 0.00 63,513.52

15 Nov 2012 MORGAN STANLEY USD/OTH

4,413.750 1.000000 NHHL Local 91.499971 0.00 0.00 0.00 4,038.58
Base 91.499971 0.00 0.00 0.00 4,038.58

15 Nov 2012 MORGAN STANLEY USD/OTHCANCEL

-4,413.750 1.000000 NHHL Local 91.499971 0.00 0.00 0.00 -4,038.58
Base 91.499971 0.00 0.00 0.00 -4,038.58

29 Nov 2012 MORGAN STANLEY USD/OTH

6,621.000 1.000000 NHHL Local 93.130040 0.00 0.00 0.00 6,166.14
Base 93.130040 0.00 0.00 0.00 6,166.14

29 Nov 2012 MORGAN STANLEY USD/OTHCANCEL

-6,621.000 1.000000 NHHL Local 93.130040 0.00 0.00 0.00 -6,166.14
Base 93.130040 0.00 0.00 0.00 -6,166.14

10 Dec 2012 WELLS FARGO BANK USD/OTH

1,862.730 1.000000 NHHL Local 94.999812 0.00 0.00 0.00 1,769.59
Base 94.999812 0.00 0.00 0.00 1,769.59

10 Dec 2012 WELLS FARGO BANK USD/OTHCANCEL

-1,862.730 1.000000 NHHL Local 94.999812 0.00 0.00 0.00 -1,769.59
Base 94.999812 0.00 0.00 0.00 -1,769.59
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31 Dec 2012 2 PAYDOWN USD/OTHOPEN

33.850 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 33.85
Base 100.000000 0.00 0.00 0.00 33.85

10 Dec 2012 WELLS FARGO BANK USD/OTH

1,828.870 1.000000 NHHL Local 95.000191 0.00 0.00 0.00 1,737.43
Base 95.000191 0.00 0.00 0.00 1,737.43

10 Dec 2012 WELLS FARGO BANK USD/OTHCANCEL

-1,828.870 1.000000 NHHL Local 95.000191 0.00 0.00 0.00 -1,737.43
Base 95.000191 0.00 0.00 0.00 -1,737.43

29 Nov 2012 MORGAN STANLEY USD/OTH

6,591.760 1.000000 NHHL Local 93.130040 0.00 0.00 0.00 6,138.91
Base 93.130040 0.00 0.00 0.00 6,138.91

29 Nov 2012 MORGAN STANLEY USD/OTHCANCEL

-6,591.760 1.000000 NHHL Local 93.130040 0.00 0.00 0.00 -6,138.91
Base 93.130040 0.00 0.00 0.00 -6,138.91

10 Dec 2012 28 WELLS FARGO BANK USD/OTHOPEN

1,858.110 1.000000 NHHL Local 94.999757 0.00 0.00 0.00 1,765.20
Base 94.999757 0.00 0.00 0.00 1,765.20

15 Nov 2012 63 MORGAN STANLEY USD/OTHOPEN

4,401.680 1.000000 NHHL Local 91.499971 0.00 0.00 0.00 4,027.54
Base 91.499971 0.00 0.00 0.00 4,027.54

29 Nov 2012 38 MORGAN STANLEY USD/OTHOPEN

6,603.830 1.000000 NHHL Local 93.125000 0.00 0.00 0.00 6,149.82
Base 93.125000 0.00 0.00 0.00 6,149.82

31 Dec 2012 SHARE ADJUSTMENT USD/BOS31 Dec 2012

0.020 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
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313551AP8 Total

80,465.060 Local 0.00 0.00 0.00 75,489.93
Base 0.00 0.00 0.00 75,489.93

31359M7X5 FANNIE MAE 5%   11 May 2017 18 Dec 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/FED20 Dec 2012

885,000.000 1.000000 NHHW Local 118.161400 4,793.75 0.00 0.00 1,045,728.39
Base 118.161400 4,793.75 0.00 0.00 1,045,728.39

31359MS61 FANNIE MAE 5.375%   15 Jul 2016 18 Dec 2012 1 DEUTSCHE BANK SECURITIES, INC. USD/FED21 Dec 2012

865,000.000 1.000000 NHHW Local 116.877700 20,018.14 0.00 0.00 1,010,992.11
Base 116.877700 20,018.14 0.00 0.00 1,010,992.11

3135G0AK9 FANNIE MAE 0.75%   26 Feb 2013 14 Dec 2012 PERSHING LLC USD/FED19 Dec 2012

5,000,000.000 1.000000 NHFI Local 100.114500 11,770.83 0.00 0.00 5,005,725.00
Base 100.114500 11,770.83 0.00 0.00 5,005,725.00

3135G0BY8 FANNIE MAE 0.875%   28 Aug 2014 18 Dec 2012 1 BANK OF AMERICA SECURITIES LLC USD/FED21 Dec 2012

325,000.000 1.000000 NHHW Local 100.977700 884.72 0.00 0.00 328,177.53
Base 100.977700 884.72 0.00 0.00 328,177.53

31371K5W7 FNMA POOL 254761 5.5%   01 Jun 2018 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

308.830 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 308.83
Base 100.000000 0.00 0.00 0.00 308.83

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

106.950 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 106.95
Base 100.000000 0.00 0.00 0.00 106.95

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-106.950 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -106.95
Base 100.000000 0.00 0.00 0.00 -106.95

31371K5W7 Total

308.830 Local 0.00 0.00 0.00 308.83
Base 0.00 0.00 0.00 308.83
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31371KWF4 FNMA POOL 254546 5.5%   01 Dec 2017 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

634.150 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 634.15
Base 100.000000 0.00 0.00 0.00 634.15

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

134.490 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 134.49
Base 100.000000 0.00 0.00 0.00 134.49

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-134.490 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -134.49
Base 100.000000 0.00 0.00 0.00 -134.49

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Dec 2012

483.170 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 483.17
Base 100.000000 0.00 0.00 0.00 483.17

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

483.170 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 483.17
Base 100.000000 0.00 0.00 0.00 483.17

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-483.170 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -483.17
Base 100.000000 0.00 0.00 0.00 -483.17

31371KWF4 Total

1,117.320 Local 0.00 0.00 0.00 1,117.32
Base 0.00 0.00 0.00 1,117.32

31371KXU0 FNMA POOL 254591 5.5%   01 Jan 2018 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

3,158.550 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 3,158.55
Base 100.000000 0.00 0.00 0.00 3,158.55

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

1,081.420 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,081.42
Base 100.000000 0.00 0.00 0.00 1,081.42

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-1,081.420 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -1,081.42
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Base 100.000000 0.00 0.00 0.00 -1,081.42

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

3,027.200 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 3,027.20
Base 100.000000 0.00 0.00 0.00 3,027.20

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-3,027.200 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -3,027.20
Base 100.000000 0.00 0.00 0.00 -3,027.20

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Dec 2012

3,027.180 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 3,027.18
Base 100.000000 0.00 0.00 0.00 3,027.18

31371KXU0 Total

6,185.730 Local 0.00 0.00 0.00 6,185.73
Base 0.00 0.00 0.00 6,185.73

31374TWB1 FNMA POOL 323842 5.5%   01 Jul 2014 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

1,761.110 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,761.11
Base 100.000000 0.00 0.00 0.00 1,761.11

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

639.400 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 639.40
Base 100.000000 0.00 0.00 0.00 639.40

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-639.400 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -639.40
Base 100.000000 0.00 0.00 0.00 -639.40

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Dec 2012

1,658.270 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,658.27
Base 100.000000 0.00 0.00 0.00 1,658.27

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

1,658.270 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,658.27
Base 100.000000 0.00 0.00 0.00 1,658.27

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL
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-1,658.270 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -1,658.27
Base 100.000000 0.00 0.00 0.00 -1,658.27

31374TWB1 Total

3,419.380 Local 0.00 0.00 0.00 3,419.38
Base 0.00 0.00 0.00 3,419.38

31376J4L0 FNMA POOL 357327 5%   01 Jan 2018 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

2,437.010 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,437.01
Base 100.000000 0.00 0.00 0.00 2,437.01

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

1,227.040 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,227.04
Base 100.000000 0.00 0.00 0.00 1,227.04

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-1,227.040 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -1,227.04
Base 100.000000 0.00 0.00 0.00 -1,227.04

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

3,884.740 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 3,884.74
Base 100.000000 0.00 0.00 0.00 3,884.74

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-3,884.740 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -3,884.74
Base 100.000000 0.00 0.00 0.00 -3,884.74

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Dec 2012

3,884.730 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 3,884.73
Base 100.000000 0.00 0.00 0.00 3,884.73

31376J4L0 Total

6,321.740 Local 0.00 0.00 0.00 6,321.74
Base 0.00 0.00 0.00 6,321.74

3137EACA5 FREDDIE MAC 3.75%   27 Mar 2019 18 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FED20 Dec 2012

1,355,000.000 1.000000 NHHW Local 115.051000 11,715.10 0.00 0.00 1,558,941.05
Base 115.051000 11,715.10 0.00 0.00 1,558,941.05
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3137EACT4 FREDDIE MAC 2.5%   27 May 2016 18 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED20 Dec 2012

85,000.000 1.000000 NHHW Local 106.566400 135.76 0.00 0.00 90,581.44
Base 106.566400 135.76 0.00 0.00 90,581.44

3137EACU1 FREDDIE MAC 1%   30 Jul 2014 18 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/FED20 Dec 2012

1,960,000.000 1.000000 NHHW Local 101.143000 7,622.22 0.00 0.00 1,982,402.80
Base 101.143000 7,622.22 0.00 0.00 1,982,402.80

3137EACV9 FREDDIE MAC 1%   27 Aug 2014 18 Dec 2012 DEUTSCHE BANK AG NEW YORK USD/FED20 Dec 2012

1,910,000.000 1.000000 NHHW Local 101.194100 5,995.28 0.00 0.00 1,932,807.31
Base 101.194100 5,995.28 0.00 0.00 1,932,807.31

3137EADB2 FREDDIE MAC 2.375%   13 Jan 2022 19 Oct 2012 LOOP CAPITAL MARKETS LLC USD/FED22 Oct 2012

2,000,000.000 1.000000 NHFJ Local 104.009000 13,062.50 0.00 0.00 2,080,180.00
Base 104.009000 13,062.50 0.00 0.00 2,080,180.00

31385JQV3 FNMA POOL 545968 5.5%   01 Oct 2017 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

2,356.520 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,356.52
Base 100.000000 0.00 0.00 0.00 2,356.52

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

876.340 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 876.34
Base 100.000000 0.00 0.00 0.00 876.34

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-876.340 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -876.34
Base 100.000000 0.00 0.00 0.00 -876.34

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

1,905.320 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,905.32
Base 100.000000 0.00 0.00 0.00 1,905.32

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-1,905.320 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -1,905.32
Base 100.000000 0.00 0.00 0.00 -1,905.32

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Dec 2012
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1,905.290 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,905.29
Base 100.000000 0.00 0.00 0.00 1,905.29

31385JQV3 Total

4,261.810 Local 0.00 0.00 0.00 4,261.81
Base 0.00 0.00 0.00 4,261.81

31385XCG0 FNMA POOL 555471 5.5%   01 Apr 2018 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

1,378.990 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,378.99
Base 100.000000 0.00 0.00 0.00 1,378.99

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

459.740 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 459.74
Base 100.000000 0.00 0.00 0.00 459.74

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-459.740 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -459.74
Base 100.000000 0.00 0.00 0.00 -459.74

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Dec 2012

1,127.550 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,127.55
Base 100.000000 0.00 0.00 0.00 1,127.55

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

1,127.550 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,127.55
Base 100.000000 0.00 0.00 0.00 1,127.55

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-1,127.550 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -1,127.55
Base 100.000000 0.00 0.00 0.00 -1,127.55

31385XCG0 Total

2,506.540 Local 0.00 0.00 0.00 2,506.54
Base 0.00 0.00 0.00 2,506.54

31385XEC7 FNMA POOL 555531 5.5%   01 Jun 2033 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

2,255.770 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,255.77
Base 100.000000 0.00 0.00 0.00 2,255.77

Prepared by State StreetPage 1126



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

844.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 844.00
Base 100.000000 0.00 0.00 0.00 844.00

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-844.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -844.00
Base 100.000000 0.00 0.00 0.00 -844.00

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

2,187.810 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,187.81
Base 100.000000 0.00 0.00 0.00 2,187.81

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-2,187.810 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -2,187.81
Base 100.000000 0.00 0.00 0.00 -2,187.81

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Dec 2012

2,187.800 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,187.80
Base 100.000000 0.00 0.00 0.00 2,187.80

31385XEC7 Total

4,443.570 Local 0.00 0.00 0.00 4,443.57
Base 0.00 0.00 0.00 4,443.57

31385XQ91 FNMA POOL 555880 5.5%   01 Nov 2033 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

664.570 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 664.57
Base 100.000000 0.00 0.00 0.00 664.57

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

289.090 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 289.09
Base 100.000000 0.00 0.00 0.00 289.09

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-289.090 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -289.09
Base 100.000000 0.00 0.00 0.00 -289.09

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

591.180 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 591.18
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Base 100.000000 0.00 0.00 0.00 591.18

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-591.180 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -591.18
Base 100.000000 0.00 0.00 0.00 -591.18

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Dec 2012

591.160 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 591.16
Base 100.000000 0.00 0.00 0.00 591.16

31385XQ91 Total

1,255.730 Local 0.00 0.00 0.00 1,255.73
Base 0.00 0.00 0.00 1,255.73

3138EGFA7 FNMA POOL AL0160 4.5%   01 May 2041 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

187,622.630 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 187,622.63
Base 100.000000 0.00 0.00 0.00 187,622.63

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

56,439.390 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 56,439.39
Base 100.000000 0.00 0.00 0.00 56,439.39

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-56,439.390 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -56,439.39
Base 100.000000 0.00 0.00 0.00 -56,439.39

18 Dec 2012 JPMORGAN SECURITIES INC USD/FED20 Dec 2012

5,096,025.530 1.000000 NHHW Local 107.874999 12,103.06 0.00 0.00 5,497,337.54
7,843,280.000 Base 107.874999 12,103.06 0.00 0.00 5,497,337.54

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Dec 2012

161,988.510 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 161,988.51
Base 100.000000 0.00 0.00 0.00 161,988.51

3138EGFA7 Total

5,445,636.670 Local 12,103.06 0.00 0.00 5,846,948.68
7,843,280.000 Base 12,103.06 0.00 0.00 5,846,948.68
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3138EGWT7 FNMA POOL AL0657 5%   01 Aug 2041 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

296,829.140 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 296,829.14
Base 100.000000 0.00 0.00 0.00 296,829.14

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

59,647.390 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 59,647.39
Base 100.000000 0.00 0.00 0.00 59,647.39

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-59,647.390 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -59,647.39
Base 100.000000 0.00 0.00 0.00 -59,647.39

18 Dec 2012 J P MORGAN SECURITIES INC USD/FED20 Dec 2012

8,501,465.060 1.000000 NHHW Local 108.656250 22,434.42 0.00 0.00 9,237,373.13
11,269,080.000 Base 108.656250 22,434.42 0.00 0.00 9,237,373.13

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Dec 2012

258,867.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 258,867.00
Base 100.000000 0.00 0.00 0.00 258,867.00

3138EGWT7 Total

9,057,161.200 Local 22,434.42 0.00 0.00 9,793,069.27
11,269,080.000 Base 22,434.42 0.00 0.00 9,793,069.27

31390Y4N5 FNMA POOL 660629 5.5%   01 Oct 2017 01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/DTC

63.270 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 63.27
Base 100.000000 0.00 0.00 0.00 63.27

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/DTCCANCEL

-63.270 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -63.27
Base 100.000000 0.00 0.00 0.00 -63.27

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

159.700 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 159.70
Base 100.000000 0.00 0.00 0.00 159.70

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-159.700 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -159.70
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Base 100.000000 0.00 0.00 0.00 -159.70

31390Y4N5 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

31391JPY0 FNMA POOL 668339 5.5%   01 Nov 2017 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

741.580 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 741.58
Base 100.000000 0.00 0.00 0.00 741.58

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

341.870 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 341.87
Base 100.000000 0.00 0.00 0.00 341.87

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-341.870 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -341.87
Base 100.000000 0.00 0.00 0.00 -341.87

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Dec 2012

796.320 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 796.32
Base 100.000000 0.00 0.00 0.00 796.32

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

796.320 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 796.32
Base 100.000000 0.00 0.00 0.00 796.32

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-796.320 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -796.32
Base 100.000000 0.00 0.00 0.00 -796.32

31391JPY0 Total

1,537.900 Local 0.00 0.00 0.00 1,537.90
Base 0.00 0.00 0.00 1,537.90

31391VZF3 FNMA POOL 678542 5.5%   01 Feb 2018 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

147.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 147.00
Base 100.000000 0.00 0.00 0.00 147.00

Prepared by State StreetPage 1130



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

70.440 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 70.44
Base 100.000000 0.00 0.00 0.00 70.44

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-70.440 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -70.44
Base 100.000000 0.00 0.00 0.00 -70.44

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/DTC

70.440 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 70.44
Base 100.000000 0.00 0.00 0.00 70.44

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/DTCCANCEL

-70.440 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -70.44
Base 100.000000 0.00 0.00 0.00 -70.44

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

140.140 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 140.14
Base 100.000000 0.00 0.00 0.00 140.14

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-140.140 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -140.14
Base 100.000000 0.00 0.00 0.00 -140.14

31391VZF3 Total

147.000 Local 0.00 0.00 0.00 147.00
Base 0.00 0.00 0.00 147.00

31398ADM1 FANNIE MAE 5.375%   12 Jun 2017 18 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/FED20 Dec 2012

1,010,000.000 1.000000 NHHW Local 120.085000 1,206.39 0.00 0.00 1,212,858.50
Base 120.085000 1,206.39 0.00 0.00 1,212,858.50

31400S2A6 FNMA POOL 696569 5.5%   01 Apr 2018 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

1,106.140 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,106.14
Base 100.000000 0.00 0.00 0.00 1,106.14

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

337.710 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 337.71
Base 100.000000 0.00 0.00 0.00 337.71

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-337.710 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -337.71
Base 100.000000 0.00 0.00 0.00 -337.71

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Dec 2012

1,329.750 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,329.75
Base 100.000000 0.00 0.00 0.00 1,329.75

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

1,329.750 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,329.75
Base 100.000000 0.00 0.00 0.00 1,329.75

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-1,329.750 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -1,329.75
Base 100.000000 0.00 0.00 0.00 -1,329.75

31400S2A6 Total

2,435.890 Local 0.00 0.00 0.00 2,435.89
Base 0.00 0.00 0.00 2,435.89

31402CTT9 FNMA POOL 725162 6%   01 Feb 2034 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

3,594.120 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 3,594.12
Base 100.000000 0.00 0.00 0.00 3,594.12

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

1,130.310 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,130.31
Base 100.000000 0.00 0.00 0.00 1,130.31

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-1,130.310 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -1,130.31
Base 100.000000 0.00 0.00 0.00 -1,130.31

31402CTT9 Total

3,594.120 Local 0.00 0.00 0.00 3,594.12
Base 0.00 0.00 0.00 3,594.12
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Base Currency: USD - US DOLLAR

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

Units/Original Face

31402DAU4 FNMA POOL 725519 5.5%   01 May 2019 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

5,326.880 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 5,326.88
Base 100.000000 0.00 0.00 0.00 5,326.88

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

1,463.880 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,463.88
Base 100.000000 0.00 0.00 0.00 1,463.88

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-1,463.880 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -1,463.88
Base 100.000000 0.00 0.00 0.00 -1,463.88

31402DAU4 Total

5,326.880 Local 0.00 0.00 0.00 5,326.88
Base 0.00 0.00 0.00 5,326.88

31402FB61 FNMA POOL 727361 5%   01 Aug 2018 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

2,972.420 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,972.42
Base 100.000000 0.00 0.00 0.00 2,972.42

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

314.030 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 314.03
Base 100.000000 0.00 0.00 0.00 314.03

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-314.030 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -314.03
Base 100.000000 0.00 0.00 0.00 -314.03

31402FB61 Total

2,972.420 Local 0.00 0.00 0.00 2,972.42
Base 0.00 0.00 0.00 2,972.42

31402GU43 FNMA POOL 728803 5%   01 Aug 2018 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

1,264.760 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,264.76
Base 100.000000 0.00 0.00 0.00 1,264.76

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED
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1,103.440 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,103.44
Base 100.000000 0.00 0.00 0.00 1,103.44

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-1,103.440 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -1,103.44
Base 100.000000 0.00 0.00 0.00 -1,103.44

31402GU43 Total

1,264.760 Local 0.00 0.00 0.00 1,264.76
Base 0.00 0.00 0.00 1,264.76

31402RGU7 FNMA POOL 735611 5.5%   01 Mar 2020 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

2,288.040 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,288.04
Base 100.000000 0.00 0.00 0.00 2,288.04

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

910.550 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 910.55
Base 100.000000 0.00 0.00 0.00 910.55

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-910.550 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -910.55
Base 100.000000 0.00 0.00 0.00 -910.55

31402RGU7 Total

2,288.040 Local 0.00 0.00 0.00 2,288.04
Base 0.00 0.00 0.00 2,288.04

31402UE81 FNMA POOL 738259 5.5%   01 Oct 2018 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

454.900 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 454.90
Base 100.000000 0.00 0.00 0.00 454.90

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

127.700 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 127.70
Base 100.000000 0.00 0.00 0.00 127.70

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-127.700 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -127.70
Base 100.000000 0.00 0.00 0.00 -127.70
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Units/Original Face

31402UE81 Total

454.900 Local 0.00 0.00 0.00 454.90
Base 0.00 0.00 0.00 454.90

31402XF43 FNMA POOL 740987 5.5%   01 Oct 2018 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

172.940 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 172.94
Base 100.000000 0.00 0.00 0.00 172.94

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

57.980 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 57.98
Base 100.000000 0.00 0.00 0.00 57.98

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-57.980 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -57.98
Base 100.000000 0.00 0.00 0.00 -57.98

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Dec 2012

173.800 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 173.80
Base 100.000000 0.00 0.00 0.00 173.80

31402XF43 Total

346.740 Local 0.00 0.00 0.00 346.74
Base 0.00 0.00 0.00 346.74

31403C3A7 FNMA POOL 745193 5.5%   01 Jun 2020 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

21,683.990 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 21,683.99
Base 100.000000 0.00 0.00 0.00 21,683.99

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

7,973.930 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 7,973.93
Base 100.000000 0.00 0.00 0.00 7,973.93

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-7,973.930 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -7,973.93
Base 100.000000 0.00 0.00 0.00 -7,973.93
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31403C3A7 Total

21,683.990 Local 0.00 0.00 0.00 21,683.99
Base 0.00 0.00 0.00 21,683.99

31403DSA8 FNMA POOL 745813 5%   01 Mar 2020 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

5,287.650 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 5,287.65
Base 100.000000 0.00 0.00 0.00 5,287.65

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

2,010.670 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,010.67
Base 100.000000 0.00 0.00 0.00 2,010.67

01 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-2,010.670 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -2,010.67
Base 100.000000 0.00 0.00 0.00 -2,010.67

31403DSA8 Total

5,287.650 Local 0.00 0.00 0.00 5,287.65
Base 0.00 0.00 0.00 5,287.65

31404M2F4 FNMA POOL 773074 5.5%   01 Apr 2034 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

923.680 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 923.68
Base 100.000000 0.00 0.00 0.00 923.68

31407NQM8 FNMA POOL 835760 4.5%   01 Sep 2035 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

22,580.320 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 22,580.32
Base 100.000000 0.00 0.00 0.00 22,580.32

31410F2S3 FNMA POOL 888285 6.5%   01 Mar 2037 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

2,651.050 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,651.05
Base 100.000000 0.00 0.00 0.00 2,651.05

31410FVW2 FNMA POOL 888129 5.5%   01 Feb 2037 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

79,977.260 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 79,977.26
Base 100.000000 0.00 0.00 0.00 79,977.26
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

31410FZ99 FNMA POOL 888268 1%   01 Mar 2037 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

37,183.360 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 37,183.36
Base 100.000000 0.00 0.00 0.00 37,183.36

31410KH72 FNMA POOL 889554 6%   01 Apr 2038 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

55,756.300 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 55,756.30
Base 100.000000 0.00 0.00 0.00 55,756.30

31410KJ96 FNMA POOL 889588 5.5%   01 Jun 2038 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

148,553.630 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 148,553.63
Base 100.000000 0.00 0.00 0.00 148,553.63

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

119,738.680 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 119,738.68
Base 100.000000 0.00 0.00 0.00 119,738.68

31410KJ96 Total

268,292.310 Local 0.00 0.00 0.00 268,292.31
Base 0.00 0.00 0.00 268,292.31

31410KJY1 FNMA POOL 889579 6%   01 May 2038 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

52,394.630 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 52,394.63
Base 100.000000 0.00 0.00 0.00 52,394.63

31410KMF8 FNMA POOL 889658 6.5%   01 Jun 2038 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

39,653.990 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 39,653.99
Base 100.000000 0.00 0.00 0.00 39,653.99

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

27,395.940 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 27,395.94
Base 100.000000 0.00 0.00 0.00 27,395.94

31410KMF8 Total

67,049.930 Local 0.00 0.00 0.00 67,049.93
Base 0.00 0.00 0.00 67,049.93

31410KRX4 FNMA POOL 889802 5%   01 Jul 2037 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012
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105,722.800 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 105,722.80
Base 100.000000 0.00 0.00 0.00 105,722.80

31410KXL3 FNMA POOL 889983 6%   01 Oct 2038 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

97,309.440 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 97,309.44
Base 100.000000 0.00 0.00 0.00 97,309.44

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

95,830.010 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 95,830.01
Base 100.000000 0.00 0.00 0.00 95,830.01

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-95,830.010 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -95,830.01
Base 100.000000 0.00 0.00 0.00 -95,830.01

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Dec 2012

95,830.090 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 95,830.09
Base 100.000000 0.00 0.00 0.00 95,830.09

31410KXL3 Total

193,139.530 Local 0.00 0.00 0.00 193,139.53
Base 0.00 0.00 0.00 193,139.53

31410WPF9 FNMA POOL 899622 5.5%   01 Jul 2037 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

235,174.240 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 235,174.24
Base 100.000000 0.00 0.00 0.00 235,174.24

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Dec 2012

210,554.060 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 210,554.06
Base 100.000000 0.00 0.00 0.00 210,554.06

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

210,554.060 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 210,554.06
Base 100.000000 0.00 0.00 0.00 210,554.06

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-210,554.060 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -210,554.06
Base 100.000000 0.00 0.00 0.00 -210,554.06
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31410WPF9 Total

445,728.300 Local 0.00 0.00 0.00 445,728.30
Base 0.00 0.00 0.00 445,728.30

31412NFD3 FNMA POOL 929964 6%   01 Sep 2038 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

115,112.320 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 115,112.32
Base 100.000000 0.00 0.00 0.00 115,112.32

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Dec 2012

94,032.520 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 94,032.52
Base 100.000000 0.00 0.00 0.00 94,032.52

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

94,032.520 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 94,032.52
Base 100.000000 0.00 0.00 0.00 94,032.52

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-94,032.520 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -94,032.52
Base 100.000000 0.00 0.00 0.00 -94,032.52

31412NFD3 Total

209,144.840 Local 0.00 0.00 0.00 209,144.84
Base 0.00 0.00 0.00 209,144.84

31412PFL0 FNMA POOL 930871 5%   01 Apr 2039 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

278,451.960 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 278,451.96
Base 100.000000 0.00 0.00 0.00 278,451.96

31412PKW0 FNMA POOL 931009 4.5%   01 Apr 2024 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

91,682.110 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 91,682.11
Base 100.000000 0.00 0.00 0.00 91,682.11

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Dec 2012

38,541.200 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 38,541.20
Base 100.000000 0.00 0.00 0.00 38,541.20

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED
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38,541.200 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 38,541.20
Base 100.000000 0.00 0.00 0.00 38,541.20

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-38,541.200 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -38,541.20
Base 100.000000 0.00 0.00 0.00 -38,541.20

31412PKW0 Total

130,223.310 Local 0.00 0.00 0.00 130,223.31
Base 0.00 0.00 0.00 130,223.31

31412QDQ9 FNMA POOL 931711 4%   01 Aug 2019 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

182,810.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 182,810.00
Base 100.000000 0.00 0.00 0.00 182,810.00

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

155,613.490 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 155,613.49
Base 100.000000 0.00 0.00 0.00 155,613.49

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-155,613.490 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -155,613.49
Base 100.000000 0.00 0.00 0.00 -155,613.49

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Dec 2012

155,613.360 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 155,613.36
Base 100.000000 0.00 0.00 0.00 155,613.36

31412QDQ9 Total

338,423.360 Local 0.00 0.00 0.00 338,423.36
Base 0.00 0.00 0.00 338,423.36

31414CD21 FNMA POOL 961921 5%   01 Mar 2038 25 Oct 2012 PERSHING LLC USD/FED30 Oct 2012

1,200,652.130 1.000000 NHFJ Local 108.687500 4,835.96 0.00 0.00 1,304,958.78
4,800,000.000 Base 108.687500 4,835.96 0.00 0.00 1,304,958.78

31416BSU3 FNMA POOL 995231 6.5%   01 Jan 2039 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

28,938.090 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 28,938.09
Base 100.000000 0.00 0.00 0.00 28,938.09
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Dec 2012

23,359.440 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 23,359.44
Base 100.000000 0.00 0.00 0.00 23,359.44

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

23,359.440 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 23,359.44
Base 100.000000 0.00 0.00 0.00 23,359.44

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-23,359.440 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -23,359.44
Base 100.000000 0.00 0.00 0.00 -23,359.44

31416BSU3 Total

52,297.530 Local 0.00 0.00 0.00 52,297.53
Base 0.00 0.00 0.00 52,297.53

31416BTW8 FNMA POOL 995265 5.5%   01 Jan 2024 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

13,531.670 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 13,531.67
Base 100.000000 0.00 0.00 0.00 13,531.67

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/DTC

11,960.690 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 11,960.69
Base 100.000000 0.00 0.00 0.00 11,960.69

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/DTCCANCEL

-11,960.690 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -11,960.69
Base 100.000000 0.00 0.00 0.00 -11,960.69

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Dec 2012

11,960.710 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 11,960.71
Base 100.000000 0.00 0.00 0.00 11,960.71

31416BTW8 Total

25,492.380 Local 0.00 0.00 0.00 25,492.38
Base 0.00 0.00 0.00 25,492.38

31416XX39 FNMA POOL AB2497 4%   01 Mar 2021 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012
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Units/Original Face

250,014.350 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 250,014.35
Base 100.000000 0.00 0.00 0.00 250,014.35

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

89,921.010 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 89,921.01
Base 100.000000 0.00 0.00 0.00 89,921.01

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-89,921.010 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -89,921.01
Base 100.000000 0.00 0.00 0.00 -89,921.01

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Dec 2012

89,921.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 89,921.00
Base 100.000000 0.00 0.00 0.00 89,921.00

31416XX39 Total

339,935.350 Local 0.00 0.00 0.00 339,935.35
Base 0.00 0.00 0.00 339,935.35

31417SYQ7 FNMA POOL AC6118 4.5%   01 Nov 2039 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

53,506.330 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 53,506.33
Base 100.000000 0.00 0.00 0.00 53,506.33

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED

46,453.450 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 46,453.45
Base 100.000000 0.00 0.00 0.00 46,453.45

01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FEDCANCEL

-46,453.450 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 -46,453.45
Base 100.000000 0.00 0.00 0.00 -46,453.45

25 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Dec 2012

46,453.490 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 46,453.49
Base 100.000000 0.00 0.00 0.00 46,453.49

31417SYQ7 Total

99,959.820 Local 0.00 0.00 0.00 99,959.82
Base 0.00 0.00 0.00 99,959.82
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31417YZF7 FNMA POOL MA0741 4%   01 May 2021 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

195,229.550 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 195,229.55
Base 100.000000 0.00 0.00 0.00 195,229.55

31418NXX3 FNMA POOL AD1593 4.5%   01 Feb 2040 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

148,206.960 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 148,206.96
Base 100.000000 0.00 0.00 0.00 148,206.96

31418UC69 FNMA POOL AD6392 4.5%   01 May 2025 12 Dec 2012 CANTOR FITZGERALD & CO USD/FED18 Dec 2012

919,354.060 1.000000 NHFJ Local 107.531250 1,953.63 0.00 0.00 988,592.91
2,200,000.000 Base 107.531250 1,953.63 0.00 0.00 988,592.91

31418UCL6 FNMA POOL AD6374 5%   01 May 2040 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

98,093.520 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 98,093.52
Base 100.000000 0.00 0.00 0.00 98,093.52

31418WPW4 FNMA POOL AD8536 5%   01 Aug 2040 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

263,193.280 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 263,193.28
Base 100.000000 0.00 0.00 0.00 263,193.28

31419AK30 FNMA POOL AE0313 4.5%   01 Sep 2040 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

262,995.980 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 262,995.98
Base 100.000000 0.00 0.00 0.00 262,995.98

31419GB94 FNMA POOL AE5463 4%   01 Oct 2040 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

243,516.440 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 243,516.44
Base 100.000000 0.00 0.00 0.00 243,516.44

31419GWX8 FNMA POOL AE6061 4.5%   01 Oct 2040 25 Nov 2012 PRINCIPALPAYMENTS CORP BDS USD/FED26 Nov 2012

236,759.460 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 236,759.46
Base 100.000000 0.00 0.00 0.00 236,759.46

18 Dec 2012 JPMORGAN SECURITIES INC USD/FED20 Dec 2012

7,869,820.120 1.000000 NHHW Local 107.906249 18,690.82 0.00 0.00 8,492,027.77
11,944,542.000 Base 107.906249 18,690.82 0.00 0.00 8,492,027.77
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01 Dec 2012 PRINCIPALPAYMENTS CORP BDS USD/FED25 Dec 2012

227,376.890 1.000000 NHHW Local 99.999951 0.00 0.00 0.00 227,376.78
Base 99.999951 0.00 0.00 0.00 227,376.78

31419GWX8 Total

8,333,956.470 Local 18,690.82 0.00 0.00 8,956,164.01
11,944,542.000 Base 18,690.82 0.00 0.00 8,956,164.01

31528DAB5 FERRARA CANDY CO 1%   18 Jun 2018 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

625.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 625.00
Base 100.000000 0.00 0.00 0.00 625.00

319963AW4 FIRST DATA CORPORATION 8.875%   15 Aug 2020 01 Oct 2012 BARCLAYS CAPITAL INC USD/DTC04 Oct 2012

625,000.000 1.000000 NHFS Local 109.500000 7,549.91 0.00 0.00 684,375.00
Base 109.500000 7,549.91 0.00 0.00 684,375.00

04 Oct 2012 BARCLAYS CAPITAL INC USD/DTC10 Oct 2012

1,002,000.000 1.000000 NHFS Local 109.750000 13,586.15 0.00 0.00 1,099,695.00
Base 109.750000 13,586.15 0.00 0.00 1,099,695.00

319963AW4 Total

1,627,000.000 Local 21,136.06 0.00 0.00 1,784,070.00
Base 21,136.06 0.00 0.00 1,784,070.00

32007UAF6 FIRST DATA CORP 1%   24 Sep 2014 28 Sep 2012 PAYDOWN USD/OTHCANCEL

-122,715.540 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -122,715.54
Base 100.000000 0.00 0.00 0.00 -122,715.54

32007UAG4 FIRST DATA CORPORATION 1%   24 Sep 2014 28 Sep 2012 PAYDOWN USD/OTHCANCEL

-32,293.550 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -32,293.55
Base 100.000000 0.00 0.00 0.00 -32,293.55

346091BF7 FOREST OIL CORPORATION 7.5%   15 Sep 2020 13 Nov 2012 CALYON SECURITIES (USA) INC. USD/DTC16 Nov 2012

646,000.000 1.000000 NHFS Local 101.750000 7,940.42 0.00 0.00 657,305.00
Base 101.750000 7,940.42 0.00 0.00 657,305.00

20 Nov 2012 CALYON SECURITIES (USA) INC. USD/DTC26 Nov 2012
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200,000.000 1.000000 NHFS Local 101.250000 2,875.00 0.00 0.00 202,500.00
Base 101.250000 2,875.00 0.00 0.00 202,500.00

20 Nov 2012 J.P. MORGAN SECURITIES LLC USD/DTC26 Nov 2012

379,000.000 1.000000 NHFS Local 101.750000 5,448.13 0.00 0.00 385,632.50
Base 101.750000 5,448.13 0.00 0.00 385,632.50

346091BF7 Total

1,225,000.000 Local 16,263.55 0.00 0.00 1,245,437.50
Base 16,263.55 0.00 0.00 1,245,437.50

35164GAF9 FOXCO ACQUISITION SUB LLC 1%   14 Jul 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

35168LAC1 FRAM GROUP HLDGS INC 1%   29 Jul 2017 16 Oct 2012 27 CREDIT SUISSE FIRST BOSTON USD/OTH19 Nov 2012

1,186,516.980 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 1,183,550.69
Base 99.750000 0.00 0.00 0.00 1,183,550.69

31 Oct 2012 SHARE ADJUSTMENT USD/BOS31 Oct 2012

0.020 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

35168LAC1 Total

1,186,517.000 Local 0.00 0.00 0.00 1,183,550.69
Base 0.00 0.00 0.00 1,183,550.69

35687KAF8 FREESCALE ACQUISITION CORP 1%   01 Dec 2016 25 Oct 2012 36 CITIBANK ADR USD/OTH07 Dec 2012

30,000.000 1.000000 NHHL Local 97.750000 0.00 0.00 0.00 29,325.00
Base 97.750000 0.00 0.00 0.00 29,325.00

35687KAJ0 FREESCALE ACQUISITION CORP 1%   28 Feb 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,750.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,750.00
Base 100.000000 0.00 0.00 0.00 1,750.00

36202EVJ5 GNMA II POOL 004217 6.5%   20 Aug 2038 01 Oct 2012 PRINCIPALPAYMENTS CORP BDS USD/DTC20 Oct 2012

349.140 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 349.14
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Base 100.000000 0.00 0.00 0.00 349.14

20 Nov 2012 PAYDOWN USD/DTC

17,944.940 1.000000 NHHW Local 9.003039 0.00 0.00 0.00 1,615.59
Base 9.003039 0.00 0.00 0.00 1,615.59

20 Nov 2012 PAYDOWN USD/DTCCANCEL

-17,944.940 1.000000 NHHW Local 9.003039 0.00 0.00 0.00 -1,615.59
Base 9.003039 0.00 0.00 0.00 -1,615.59

01 Nov 2012 PAYDOWN USD/DTC20 Nov 2012

1,615.590 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,615.59
Base 100.000000 0.00 0.00 0.00 1,615.59

01 Dec 2012 PAYDOWN USD/FED20 Dec 2012

297.490 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 297.49
Base 100.000000 0.00 0.00 0.00 297.49

36202EVJ5 Total

2,262.220 Local 0.00 0.00 0.00 2,262.22
Base 0.00 0.00 0.00 2,262.22

36734TAC7 GATEHOUSE MEDIA HOLDCO INC 2.19%   28 Aug 2014 10 Oct 2012 PAYDOWN USD/OTH10 Oct 2012

1,547.940 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,547.94
Base 100.000000 0.00 0.00 0.00 1,547.94

16 Oct 2012 26 CHASE MANHATTAN USD/OTH20 Nov 2012

715,522.580 1.000000 NHHM Local 34.250000 0.00 0.00 0.00 245,066.49
Base 34.250000 0.00 0.00 0.00 245,066.49

36734TAC7 Total

717,070.520 Local 0.00 0.00 0.00 246,614.43
Base 0.00 0.00 0.00 246,614.43

36734TAF0 GATEHOUSE MEDIA HOLDCO INC 2.19%   28 Aug 2014 10 Oct 2012 PAYDOWN USD/OTH10 Oct 2012

577.590 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 577.59
Base 100.000000 0.00 0.00 0.00 577.59
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16 Oct 2012 26 CHASE MANHATTAN USD/OTH20 Nov 2012

266,986.030 1.000000 NHHM Local 34.250001 0.00 0.00 0.00 91,442.72
Base 34.250001 0.00 0.00 0.00 91,442.72

36734TAF0 Total

267,563.620 Local 0.00 0.00 0.00 92,020.31
Base 0.00 0.00 0.00 92,020.31

36874VAG3 GENERAC PWR SYS INC 1%   30 May 2018 01 Oct 2012 1 PAYDOWN USD/OTH02 Oct 2012

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

15 Nov 2012 JPMORGAN CHASE BANK USD/OTH27 Nov 2012

496,250.000 1.000000 NHHM Local 102.500000 0.00 0.00 0.00 508,656.25
Base 102.500000 0.00 0.00 0.00 508,656.25

30 Nov 2012 1 JP MORGANCHASE BANK USD/OTH12 Dec 2012

1,000,000.000 1.000000 NHHM Local 102.625000 0.00 0.00 0.00 1,026,250.00
Base 102.625000 0.00 0.00 0.00 1,026,250.00

36874VAG3 Total

1,500,000.000 Local 0.00 0.00 0.00 1,538,656.25
Base 0.00 0.00 0.00 1,538,656.25

36933KAC5 GENERAL CHEM CORP 1%   06 Oct 2015 26 Nov 2012 PAYDOWN USD/OTH26 Nov 2012

23,823.530 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 23,823.53
Base 100.000000 0.00 0.00 0.00 23,823.53

369550AN8 GENERAL DYNAMICS CORP 5.25%   01 Feb 2014 07 Dec 2012 CALLED BONDS USD/DTC07 Dec 2012

1,415,000.000 1.000000 NHHW Local 105.177000 26,000.63 0.00 0.00 1,488,254.55
Base 105.177000 26,000.63 0.00 0.00 1,488,254.55

36962G3K8 GENERAL ELEC CAP CORP 5.25%   19 Oct 2012 19 Oct 2012 MATURITY USD/DTC19 Oct 2012

2,265,000.000 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,265,000.00
Base 100.000000 0.00 0.00 0.00 2,265,000.00

19 Oct 2012 MATURITY USD/DTC19 Oct 2012
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1,100,000.000 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,100,000.00
Base 100.000000 0.00 0.00 0.00 1,100,000.00

36962G3K8 Total

3,365,000.000 Local 0.00 0.00 0.00 3,365,000.00
Base 0.00 0.00 0.00 3,365,000.00

36962GXZ2 GENERAL ELEC CAP CORP 6.75%   15 Mar 2032 18 Dec 2012 J.P. MORGAN SECURITIES LLC USD/DTC20 Dec 2012

80,000.000 1.000000 NHHW Local 129.510000 1,425.00 0.00 0.00 103,608.00
Base 129.510000 1,425.00 0.00 0.00 103,608.00

37148FAB7 GENERIC DRUG HLDGS INC 100%   04 Oct 2019 31 Dec 2012 PAYDOWN USD/OTH

1,213.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,213.69
Base 100.000000 0.00 0.00 0.00 1,213.69

31 Dec 2012 PAYDOWN USD/OTHCANCEL

-1,213.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,213.69
Base 100.000000 0.00 0.00 0.00 -1,213.69

37148FAB7 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

37148FAD3 GENERIC DRUG HLDGS INC 1%   04 Oct 2019 22 Dec 2012 27 PAYDOWN USD/OTHOPEN

72,821.150 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

373334JR3 GEORGIA POWER COMPANY 5.4%   01 Jun 2040 18 Dec 2012 BNP PARIBAS SECURITIES BOND USD/DTC20 Dec 2012

160,000.000 1.000000 NHHW Local 118.926000 456.00 0.00 0.00 190,281.60
Base 118.926000 456.00 0.00 0.00 190,281.60

37427UAF7 GETTY IMAGES INC 1%   18 Oct 2019 16 Nov 2012 49 BARCLAYS BANK USD/OTHOPEN

60,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 60,000.00
Base 100.000000 0.00 0.00 0.00 60,000.00

37946JAP2 GLOBAL TEL LINK CORP 1%   14 Dec 2017 06 Nov 2012 PAYDOWN USD/OTH

93,046.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 93,046.10
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Base 100.000000 0.00 0.00 0.00 93,046.10

06 Nov 2012 PAYDOWN USD/OTHCANCEL

-93,046.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -93,046.10
Base 100.000000 0.00 0.00 0.00 -93,046.10

06 Nov 2012 1 PAYDOWN USD/OTH07 Nov 2012

28,346.460 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 28,346.46
Base 100.000000 0.00 0.00 0.00 28,346.46

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

35,433.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 35,433.11
Base 100.000000 0.00 0.00 0.00 35,433.11

37946JAP2 Total

63,779.570 Local 0.00 0.00 0.00 63,779.57
Base 0.00 0.00 0.00 63,779.57

38017BAB2 GO DADDY OPER CO LLC 1%   16 Dec 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,751.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,751.62
Base 100.000000 0.00 0.00 0.00 2,751.62

38238VAD7 GOODMAN GLOBAL INC 1%   28 Oct 2016 01 Nov 2012 1 PAYDOWN USD/OTH02 Nov 2012

698,125.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 698,125.00
Base 100.000000 0.00 0.00 0.00 698,125.00

389376AQ7 GRAY TELEVISION INC 1%   14 Oct 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

27,027.030 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 27,027.03
Base 100.000000 0.00 0.00 0.00 27,027.03

39479RAC4 GREENEDEN US HLDGS I LLC 1%   31 Jan 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,187.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,187.50
Base 100.000000 0.00 0.00 0.00 1,187.50

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,187.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,187.50
Base 100.000000 0.00 0.00 0.00 1,187.50
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39479RAC4 Total

2,375.000 Local 0.00 0.00 0.00 2,375.00
Base 0.00 0.00 0.00 2,375.00

39843QAL5 GRIFOLS INC 1%   01 Jun 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,410.290 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,410.29
Base 100.000000 0.00 0.00 0.00 2,410.29

40377UAC8 GYMBOREE CORP 1%   23 Feb 2018 26 Sep 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTH

187,000.000 1.000000 NHHL Local 98.750000 0.00 0.00 0.00 184,662.50
Base 98.750000 0.00 0.00 0.00 184,662.50

26 Sep 2012 CREDIT SUISSE - NEW YORK BRANCH USD/OTHCANCEL

-187,000.000 1.000000 NHHL Local 98.750000 0.00 0.00 0.00 -184,662.50
Base 98.750000 0.00 0.00 0.00 -184,662.50

20 Sep 2012 MACQUARIEEQUITIES ASIA LTD USD/OTH

94,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 93,060.00
Base 99.000000 0.00 0.00 0.00 93,060.00

20 Sep 2012 MACQUARIEEQUITIES ASIA LTD USD/OTHCANCEL

-94,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -93,060.00
Base 99.000000 0.00 0.00 0.00 -93,060.00

40377UAC8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

404122AL7 HCA INC 1%   01 May 2018 26 Nov 2012 2 BANK OF AMERICA USD/OTH07 Dec 2012

1,000,000.000 1.000000 NHHM Local 99.875000 0.00 0.00 0.00 998,750.00
Base 99.875000 0.00 0.00 0.00 998,750.00

40415DAB2 HDG ACQUISITION INC 1%   08 Apr 2016 29 Oct 2012 1 PAYDOWN USD/OTH30 Oct 2012

52,198.610 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 52,198.61
Base 100.000000 0.00 0.00 0.00 52,198.61

31 Oct 2012 SHARE ADJUSTMENT USD/BOS31 Oct 2012
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0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

40415DAB2 Total

52,198.620 Local 0.00 0.00 0.00 52,198.61
Base 0.00 0.00 0.00 52,198.61

40415DAD8 HDG ACQUISITION INC 1%   08 Apr 2016 29 Oct 2012 1 PAYDOWN USD/OTH30 Oct 2012

379,630.260 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 379,630.26
Base 100.000000 0.00 0.00 0.00 379,630.26

413626AM4 HARRAHS OPERATING CO INC 1%   28 Jan 2015 09 Oct 2012 PAYDOWN USD/OTH

860,213.580 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 860,213.58
Base 100.000000 0.00 0.00 0.00 860,213.58

09 Oct 2012 PAYDOWN USD/OTHCANCEL

-860,213.580 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -860,213.58
Base 100.000000 0.00 0.00 0.00 -860,213.58

27 Nov 2012 BANK OF AMERICA USD/OTH

722,927.150 1.000000 NHHM Local 98.875000 0.00 0.00 0.00 714,794.22
Base 98.875000 0.00 0.00 0.00 714,794.22

27 Nov 2012 BANK OF AMERICA USD/OTHCANCEL

-722,927.150 1.000000 NHHM Local 98.875000 0.00 0.00 0.00 -714,794.22
Base 98.875000 0.00 0.00 0.00 -714,794.22

27 Nov 2012 BANK OF AMERICA USD/OTH03 Dec 2012

722,927.150 1.000000 NHHM Local 96.875000 0.00 0.00 0.00 700,335.68
Base 96.875000 0.00 0.00 0.00 700,335.68

413626AM4 Total

722,927.150 Local 0.00 0.00 0.00 700,335.68
Base 0.00 0.00 0.00 700,335.68

413626AR3 HARRAHS OPERATING CO INC 1%   31 Oct 2016 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,269.040 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,269.04
Base 100.000000 0.00 0.00 0.00 1,269.04
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42002RAJ9 HAWAIIAN TELCOM COMMUNICATIONS 1%   28 Feb 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

421933AK8 HEALTH MANAGEMENT ASSOC 7.375%   15 Jan 2020 28 Sep 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC04 Oct 2012

3,000,000.000 1.000000 NHFS Local 108.333333 44,864.58 0.00 0.00 3,250,000.00
Base 108.333333 44,864.58 0.00 0.00 3,250,000.00

42804VAL5 HERTZ CORP 1%   11 Mar 2018 25 Oct 2012 57 DEUTSCHE BANK SECURITIES INC USD/OTH28 Dec 2012

670,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 668,325.00
Base 99.750000 0.00 0.00 0.00 668,325.00

43644AAQ2 HOLOGIC INC 4.5%   01 Aug 2019 31 Oct 2012 1 PAYDOWN USD/OTH01 Nov 2012

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

28 Dec 2012 GOLDMAN SACHS USD/OTHOPEN

496,250.000 1.000000 NHHM Local 101.250001 0.00 0.00 0.00 502,453.13
Base 101.250001 0.00 0.00 0.00 502,453.13

43644AAQ2 Total

500,000.000 Local 0.00 0.00 0.00 506,203.13
Base 0.00 0.00 0.00 506,203.13

44344HAB1 HUBBARD RADIO LLC 1%   29 Apr 2017 31 Oct 2012 PAYDOWN USD/OTH31 Oct 2012

19,444.440 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 19,444.44
Base 100.000000 0.00 0.00 0.00 19,444.44

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

33,333.330 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 33,333.33
Base 100.000000 0.00 0.00 0.00 33,333.33

44344HAB1 Total

52,777.770 Local 0.00 0.00 0.00 52,777.77
Base 0.00 0.00 0.00 52,777.77
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44730TAB7 HUPAH FIN INC 1%   21 Jan 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

4,784.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,784.25
Base 100.000000 0.00 0.00 0.00 4,784.25

44969CAJ9 IMS HEALTH INC 1%   26 Aug 2017 01 Nov 2012 74 BANK OF AMERICA USD/OTHOPEN

340,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 342,142.00
Base 100.630000 0.00 0.00 0.00 342,142.00

45672JAB6 INEOS US FIN LLC 1%   27 Apr 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

6,375.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,375.75
Base 100.000000 0.00 0.00 0.00 6,375.75

45672JAB6 INEOS US FIN LLC 1%   27 Apr 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

45672JAB6 Total

8,250.750 Local 0.00 0.00 0.00 8,250.75
Base 0.00 0.00 0.00 8,250.75

45824TAE5 INTELSAT JACKSON HLDG 7.25%   01 Apr 2019 15 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/DTC18 Oct 2012

729,000.000 1.000000 NHFS Local 108.125000 2,495.81 0.00 0.00 788,231.25
Base 108.125000 2,495.81 0.00 0.00 788,231.25

45880DAC5 INTERMEDIA OUTDOOR INC 1%   31 Jan 2013 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

17,889.090 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,889.09
Base 100.000000 0.00 0.00 0.00 17,889.09

459200BA8 IBM CORP 4.75%   29 Nov 2012 29 Nov 2012 MATURITY USD/DTC29 Nov 2012

2,218,000.000 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,218,000.00
Base 100.000000 0.00 0.00 0.00 2,218,000.00

29 Nov 2012 MATURITY USD/DTC29 Nov 2012

1,100,000.000 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,100,000.00
Base 100.000000 0.00 0.00 0.00 1,100,000.00
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459200BA8 Total

3,318,000.000 Local 0.00 0.00 0.00 3,318,000.00
Base 0.00 0.00 0.00 3,318,000.00

459200HF1 IBM CORP 4%   20 Jun 2042 18 Dec 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/DTC20 Dec 2012

220,000.000 1.000000 NHHW Local 104.494000 0.00 0.00 0.00 229,886.80
Base 104.494000 0.00 0.00 0.00 229,886.80

46122YAG6 INVENTIV HEALTH INC 100%   04 Aug 2016 20 Dec 2012 8 PAYDOWN USD/OTH28 Dec 2012

517,896.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 517,896.31
Base 100.000000 0.00 0.00 0.00 517,896.31

46122YAH4 INVENTIV HEALTH INC 1%   15 May 2018 20 Dec 2012 1 PAYDOWN USD/OTH21 Dec 2012

84,375.040 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 84,375.04
Base 100.000000 0.00 0.00 0.00 84,375.04

20 Dec 2012 PAYDOWN USD/OTH

45,562.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 45,562.14
Base 100.000000 0.00 0.00 0.00 45,562.14

20 Dec 2012 PAYDOWN USD/OTHCANCEL

-45,562.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -45,562.14
Base 100.000000 0.00 0.00 0.00 -45,562.14

46122YAH4 Total

84,375.040 Local 0.00 0.00 0.00 84,375.04
Base 0.00 0.00 0.00 84,375.04

46263HAE7 IPREO HLDGS LLC 1%   05 Aug 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,805.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,805.31
Base 100.000000 0.00 0.00 0.00 1,805.31

46263HAF4 IPREO HLDGS LLC 1%   05 Aug 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,173.210 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,173.21
Base 100.000000 0.00 0.00 0.00 1,173.21
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46459LAL6 ISLE CAPRI CASINOS INC 1%   01 Nov 2013 15 Nov 2012 1 PAYDOWN USD/OTH16 Nov 2012

3,498.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,498.06
Base 100.000000 0.00 0.00 0.00 3,498.06

27 Nov 2012 WELLS FARGO BANK USD/OTH06 Dec 2012

1,374,737.120 1.000000 NHHM Local 101.500000 0.00 0.00 0.00 1,395,358.18
Base 101.500000 0.00 0.00 0.00 1,395,358.18

46459LAL6 Total

1,378,235.180 Local 0.00 0.00 0.00 1,398,856.24
Base 0.00 0.00 0.00 1,398,856.24

46521NAY8 ISTAR FINL INC 5.25%   19 Mar 2016 04 Oct 2012 1 PAYDOWN USD/OTH05 Oct 2012

9,369.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 9,369.76
Base 100.000000 0.00 0.00 0.00 9,369.76

19 Oct 2012 3 PAYDOWN USD/OTH22 Oct 2012

39,003.200 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 39,003.20
Base 100.000000 0.00 0.00 0.00 39,003.20

06 Nov 2012 PAYDOWN USD/OTH06 Nov 2012

7,165.430 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 7,165.43
Base 100.000000 0.00 0.00 0.00 7,165.43

21 Nov 2012 2 PAYDOWN USD/OTH23 Nov 2012

44,966.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 44,966.11
Base 100.000000 0.00 0.00 0.00 44,966.11

19 Nov 2012 BARCLAYS BANK USD/OTH

228,154.130 1.000000 NHHL Local 100.750001 0.00 0.00 0.00 229,865.29
Base 100.750001 0.00 0.00 0.00 229,865.29

06 Dec 2012 PAYDOWN USD/OTH06 Dec 2012

10,351.580 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 10,351.58
Base 100.000000 0.00 0.00 0.00 10,351.58

31 Dec 2012 SHARE ADJUSTMENT USD/BOS31 Dec 2012

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
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Base 0.000000 0.00 0.00 0.00 0.00

46521NAY8 Total

339,010.220 Local 0.00 0.00 0.00 340,721.37
Base 0.00 0.00 0.00 340,721.37

46625HHL7 JPMORGAN CHASE + CO 6.3%   23 Apr 2019 11 Oct 2012 FIRST TENNESSEE SECURITIES CORP USD/DTC16 Oct 2012

175,000.000 1.000000 NHID Local 123.392000 5,298.13 0.00 0.00 215,936.00
Base 123.392000 5,298.13 0.00 0.00 215,936.00

46625MPM5 JP MORGAN CHASE COMMERCIAL MOR5.05%   12 Dec 2034 13 Nov 2012 CALLED BONDS USD/DTC

231.110 1.000000 NHHW Local 11,285.400891 0.00 0.00 0.00 26,081.69
208,492.000 Base 11,285.400891 0.00 0.00 0.00 26,081.69

13 Nov 2012 CALLED BONDS USD/DTCCANCEL

-231.110 1.000000 NHHW Local 11,285.400891 0.00 0.00 0.00 -26,081.69
-208,492.000 Base 11,285.400891 0.00 0.00 0.00 -26,081.69

13 Nov 2012 CALLED BONDS USD/DTC13 Nov 2012

26,081.720 1.000000 NHHW Local 99.999884 0.00 0.00 0.00 26,081.69
416,984.000 Base 99.999884 0.00 0.00 0.00 26,081.69

46625MPM5 Total

26,081.720 Local 0.00 0.00 0.00 26,081.69
416,984.000 Base 0.00 0.00 0.00 26,081.69

47009YAC1 PHARMACEUTICAL PRODUCT DEVELOP1%   05 Dec 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

4,757.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,757.50
Base 100.000000 0.00 0.00 0.00 4,757.50

47215DAC7 JAZZ PHARMACEUTICALS INC 5.25%   12 Jun 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

6,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,250.00
Base 100.000000 0.00 0.00 0.00 6,250.00

47759YAA7 JMC STEEL GROUP 8.25%   15 Mar 2018 05 Dec 2012 LAZARD CAPITAL MARKETS LLC USD/DTC10 Dec 2012

2,144,000.000 1.000000 NHFS Local 104.250000 41,763.33 0.00 0.00 2,235,120.00
Base 104.250000 41,763.33 0.00 0.00 2,235,120.00
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487836AT5 KELLOGG CO 7.45%   01 Apr 2031 18 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/DTC20 Dec 2012

140,000.000 1.000000 NHHW Local 136.821000 2,288.81 0.00 0.00 191,549.40
Base 136.821000 2,288.81 0.00 0.00 191,549.40

49460YAN5 KINETIC CONCEPTS INC 0.7719%   04 May 201 07 Nov 2012 RESTRUCTURE NON CASH USD/OTH

1,597,925.000 1.000000 NHHL Local 9.707645 0.00 0.00 0.00 155,120.90
Base 9.707645 0.00 0.00 0.00 155,120.90

07 Nov 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-1,597,925.000 1.000000 NHHL Local 9.707645 0.00 0.00 0.00 -155,120.90
Base 9.707645 0.00 0.00 0.00 -155,120.90

07 Nov 2012 54 RESTRUCTURE NON CASH USD/OTH31 Dec 2012

1,597,925.000 1.000000 NHHL Local 97.321269 0.00 0.00 0.00 1,555,120.90
Base 97.321269 0.00 0.00 0.00 1,555,120.90

49460YAN5 Total

1,597,925.000 Local 0.00 0.00 0.00 1,555,120.90
Base 0.00 0.00 0.00 1,555,120.90

49460YAQ8 KINETIC CONCEPTS INC 1%   04 Nov 2016 31 Dec 2012 8 PAYDOWN USD/OTHOPEN

1,952.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,952.50
Base 100.000000 0.00 0.00 0.00 1,952.50

49460YAR6 KINETIC CONCEPTS INC 1%   04 May 2018 31 Dec 2012 8 PAYDOWN USD/OTHOPEN

4,025.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,025.00
Base 100.000000 0.00 0.00 0.00 4,025.00

501044CJ8 KROGER CO/THE 5%   15 Apr 2013 18 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/DTC20 Dec 2012

105,000.000 1.000000 NHHW Local 101.288000 947.92 0.00 0.00 106,352.40
Base 101.288000 947.92 0.00 0.00 106,352.40

50212QAB7 LNR PPTY LLC 1%   29 Apr 2016 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

21,237.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 21,237.76
Base 100.000000 0.00 0.00 0.00 21,237.76
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50217CAB3 LSP MADISON FDG LLC 1%   28 Jun 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

71,958.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 71,958.75
Base 100.000000 0.00 0.00 0.00 71,958.75

514666AJ5 LAND O LAKES INC 6%   15 Nov 2022 07 Nov 2012 LAZARD CAPITAL MARKETS LLC USD/DTC13 Nov 2012

1,016,000.000 1.000000 NHFS Local 101.018750 0.00 0.00 0.00 1,026,350.50
Base 101.018750 0.00 0.00 0.00 1,026,350.50

07 Nov 2012 PERSHING LLC USD/DTC13 Nov 2012

508,000.000 1.000000 NHFS Local 101.220000 0.00 0.00 0.00 514,197.60
Base 101.220000 0.00 0.00 0.00 514,197.60

07 Nov 2012 PERSHING LLC USD/DTC13 Nov 2012

508,000.000 1.000000 NHFS Local 101.220000 0.00 0.00 0.00 514,197.60
Base 101.220000 0.00 0.00 0.00 514,197.60

514666AJ5 Total

2,032,000.000 Local 0.00 0.00 0.00 2,054,745.70
Base 0.00 0.00 0.00 2,054,745.70

51509MAC4 LANDSLIDE HLDGS INC 1%   19 Jun 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

6,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,250.00
Base 100.000000 0.00 0.00 0.00 6,250.00

52078DAC3 LAWSON SOFTWARE INC 1%   05 Apr 2018 02 Jul 2012 PAYDOWN USD/OTHCANCEL

-1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -1,875.00
Base 100.000000 0.00 0.00 0.00 -1,875.00

52078DAF6 LAWSON SOFTWARE INC 5.25%   05 Apr 2018 02 Jul 2012 94 PAYDOWN USD/OTH04 Oct 2012

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

2,495.310 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,495.31
Base 100.000000 0.00 0.00 0.00 2,495.31
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52078DAF6 Total

4,370.310 Local 0.00 0.00 0.00 4,370.31
Base 0.00 0.00 0.00 4,370.31

52729KAD8 LEVEL 3 FINANCING INC 0.01%   26 Aug 2018 04 Oct 2012 1 PAYDOWN USD/OTH05 Oct 2012

1,190,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,190,000.00
Base 100.000000 0.00 0.00 0.00 1,190,000.00

52729KAE6 LEVEL 3 FINANCING INC 1%   01 Sep 2018 04 Oct 2012 1 PAYDOWN USD/OTH05 Oct 2012

553,845.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 553,845.00
Base 100.000000 0.00 0.00 0.00 553,845.00

52989LAF6 LIBBEY GLASS INC 6.875%   15 May 2020 07 Dec 2012 EXCHANGE OFFER (NON CASH) USD/DTC07 Dec 2012

2,328,000.000 1.000000 NHFS Local 101.176546 9,780.83 0.00 0.00 2,355,390.00
Base 101.176546 9,780.83 0.00 0.00 2,355,390.00

531359AA5 LIBERTY TIRE RECYCLING 11%   01 Oct 2016 05 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/DTC11 Oct 2012

446,000.000 1.000000 NHFS Local 100.000000 1,362.78 0.00 0.00 446,000.00
Base 100.000000 1,362.78 0.00 0.00 446,000.00

12 Oct 2012 BANK OF AMERICA SECURITIES LLC USD/DTC17 Oct 2012

670,000.000 1.000000 NHFS Local 100.000000 3,275.56 0.00 0.00 670,000.00
Base 100.000000 3,275.56 0.00 0.00 670,000.00

13 Dec 2012 LAZARD CAPITAL MARKETS LLC USD/DTC18 Dec 2012

154,000.000 1.000000 NHFS Local 94.000000 3,623.28 0.00 0.00 144,760.00
Base 94.000000 3,623.28 0.00 0.00 144,760.00

531359AA5 Total

1,270,000.000 Local 8,261.62 0.00 0.00 1,260,760.00
Base 8,261.62 0.00 0.00 1,260,760.00

532778AL1 LIN TELEVISION CORP 1%   21 Dec 2018 31 Dec 2012 PAYDOWN USD/OTH

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

31 Dec 2012 PAYDOWN USD/OTHCANCEL
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-1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -1,875.00
Base 100.000000 0.00 0.00 0.00 -1,875.00

31 Dec 2012 4 PAYDOWN USD/OTHOPEN

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

532778AL1 Total

1,875.000 Local 0.00 0.00 0.00 1,875.00
Base 0.00 0.00 0.00 1,875.00

552662AM0 MCC IOWA LLC 1%   23 Oct 2017 27 Nov 2012 JP MORGANCHASE BANK USD/OTH

997,448.990 1.000000 NHHL Local 99.749999 0.00 0.00 0.00 994,955.36
Base 99.749999 0.00 0.00 0.00 994,955.36

27 Nov 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-997,448.990 1.000000 NHHL Local 99.749999 0.00 0.00 0.00 -994,955.36
Base 99.749999 0.00 0.00 0.00 -994,955.36

552662AM0 MCC IOWA LLC 1%   23 Oct 2017 13 Dec 2012 JPMORGAN CHASE BANK USD/OTH21 Dec 2012

955,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 957,387.50
Base 100.250000 0.00 0.00 0.00 957,387.50

552662AM0 MCC IOWA LLC 1%   23 Oct 2017 27 Nov 2012 49 JP MORGANCHASE BANK USD/OTHOPEN

994,897.970 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 992,410.73
Base 99.750000 0.00 0.00 0.00 992,410.73

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

2,551.020 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,551.02
Base 100.000000 0.00 0.00 0.00 2,551.02

552662AM0 MCC IOWA LLC 1%   23 Oct 2017 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

2,557.540 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,557.54
Base 100.000000 0.00 0.00 0.00 2,557.54

552662AM0 Total

1,955,006.530 Local 0.00 0.00 0.00 1,954,906.79
Base 0.00 0.00 0.00 1,954,906.79
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55301HAF9 MGM MIRAGE 1.16%   23 Feb 2015 20 Dec 2012 PAYDOWN USD/OTH20 Dec 2012

1,900,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,900,000.00
Base 100.000000 0.00 0.00 0.00 1,900,000.00

55301HAG7 MGM MIRAGE 0%   23 Feb 2015 20 Dec 2012 PAYDOWN USD/OTH20 Dec 2012

600,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 600,000.00
Base 100.000000 0.00 0.00 0.00 600,000.00

55312DAF5 MMM HLDGS INC 1%   04 Apr 2017 06 Dec 2012 PAYDOWN USD/OTH06 Dec 2012

75,771.430 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 75,771.43
Base 100.000000 0.00 0.00 0.00 75,771.43

12 Dec 2012 PAYDOWN USD/OTH

9,958.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 9,958.57
Base 100.000000 0.00 0.00 0.00 9,958.57

12 Dec 2012 PAYDOWN USD/OTHCANCEL

-9,958.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -9,958.57
Base 100.000000 0.00 0.00 0.00 -9,958.57

12 Dec 2012 PAYDOWN USD/OTH

552,407.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 552,407.50
Base 100.000000 0.00 0.00 0.00 552,407.50

12 Dec 2012 PAYDOWN USD/OTHCANCEL

-552,407.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -552,407.50
Base 100.000000 0.00 0.00 0.00 -552,407.50

12 Dec 2012 1 PAYDOWN USD/OTH13 Dec 2012

562,366.070 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 562,366.07
Base 100.000000 0.00 0.00 0.00 562,366.07

55312DAF5 Total

638,137.500 Local 0.00 0.00 0.00 638,137.50
Base 0.00 0.00 0.00 638,137.50

55312DAG3 MMM HLDGS INC 1%   04 Apr 2017 06 Dec 2012 PAYDOWN USD/OTH06 Dec 2012
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75,771.430 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 75,771.43
Base 100.000000 0.00 0.00 0.00 75,771.43

12 Dec 2012 PAYDOWN USD/OTH

9,958.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 9,958.57
Base 100.000000 0.00 0.00 0.00 9,958.57

12 Dec 2012 PAYDOWN USD/OTHCANCEL

-9,958.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -9,958.57
Base 100.000000 0.00 0.00 0.00 -9,958.57

12 Dec 2012 1 PAYDOWN USD/OTH13 Dec 2012

562,366.070 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 562,366.07
Base 100.000000 0.00 0.00 0.00 562,366.07

55312DAG3 Total

638,137.500 Local 0.00 0.00 0.00 638,137.50
Base 0.00 0.00 0.00 638,137.50

55377GAB9 MTL PUBLISHING LLC 1%   29 Jun 2018 23 Oct 2012 20 UBS AG USD/OTH19 Nov 2012

230,000.000 1.000000 NHHL Local 101.750000 0.00 0.00 0.00 234,025.00
Base 101.750000 0.00 0.00 0.00 234,025.00

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,773.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,773.75
Base 100.000000 0.00 0.00 0.00 2,773.75

55377GAB9 Total

232,773.750 Local 0.00 0.00 0.00 236,798.75
Base 0.00 0.00 0.00 236,798.75

55915EAF4 MAGIC NEWCO LLC 1%   12 Dec 2018 30 Nov 2012 PAYDOWN USD/OTH30 Nov 2012

4,420.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,420.00
Base 100.000000 0.00 0.00 0.00 4,420.00

58013MEC4 MCDONALD S CORP 6.3%   15 Oct 2037 18 Dec 2012 WELLS FARGO SECURITIES, LLC USD/DTC20 Dec 2012

135,000.000 1.000000 NHHW Local 137.660000 1,535.63 0.00 0.00 185,841.00
Base 137.660000 1,535.63 0.00 0.00 185,841.00
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59116LAD2 METALDYNE LLC 1%   18 May 2017 18 Dec 2012 PAYDOWN USD/OTH18 Dec 2012

994,949.500 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 994,949.50
Base 100.000000 0.00 0.00 0.00 994,949.50

59116LAG5 METALDYNE LLC 1%   04 Dec 2018 06 Dec 2012 1 BANK OF AMERICA USD/OTHOPEN

270,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 270,675.00
Base 100.250000 0.00 0.00 0.00 270,675.00

59156RAT5 METLIFE INC 7.717%   15 Feb 2019 10 Oct 2012 MERRILL LYNCH PROFESSIONAL CLEARING USD/DTC15 Oct 2012

170,000.000 1.000000 NHID Local 130.727000 2,186.48 0.00 0.00 222,235.90
Base 130.727000 2,186.48 0.00 0.00 222,235.90

16 Oct 2012 WELLS FARGO SECURITIES, LLC USD/DTC19 Oct 2012

165,000.000 1.000000 NHID Local 131.734000 2,263.65 0.00 0.00 217,361.10
Base 131.734000 2,263.65 0.00 0.00 217,361.10

59156RAT5 Total

335,000.000 Local 4,450.13 0.00 0.00 439,597.00
Base 4,450.13 0.00 0.00 439,597.00

59407HAC1 MICHAEL FOODS GROUP INC 1%   25 Feb 2018 26 Sep 2012 BANK OF AMERICA USD/OTHCANCEL

-436,254.290 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 -437,912.06
Base 100.380000 0.00 0.00 0.00 -437,912.06

26 Sep 2012 1 BANK OF AMERICA USD/OTH20 Nov 2012

436,254.290 1.000000 NHHL Local 100.375001 0.00 0.00 0.00 437,890.25
Base 100.375001 0.00 0.00 0.00 437,890.25

59407HAC1 MICHAEL FOODS GROUP INC 1%   25 Feb 2018 27 Dec 2012 PAYDOWN USD/OTH27 Dec 2012

23,841.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 23,841.34
Base 100.000000 0.00 0.00 0.00 23,841.34

59407HAC1 Total

23,841.340 Local 0.00 0.00 0.00 23,819.53
Base 0.00 0.00 0.00 23,819.53

59514UAD0 MICROSEMI CORP 1%   03 Feb 2018 03 Oct 2012 PAYDOWN USD/OTH04 Oct 2012
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2,493.750 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,493.75
Base 100.000000 0.00 0.00 0.00 2,493.75

05 Oct 2012 PAYDOWN USD/OTH

28,293.290 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 28,293.29
Base 100.000000 0.00 0.00 0.00 28,293.29

05 Oct 2012 PAYDOWN USD/OTHCANCEL

-28,293.290 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -28,293.29
Base 100.000000 0.00 0.00 0.00 -28,293.29

05 Oct 2012 4 PAYDOWN USD/OTH09 Oct 2012

28,293.290 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 28,293.29
Base 100.000000 0.00 0.00 0.00 28,293.29

59514UAD0 Total

30,787.040 Local 0.00 0.00 0.00 30,787.04
Base 0.00 0.00 0.00 30,787.04

61747YCG8 MORGAN STANLEY 7.3%   13 May 2019 19 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/DTC24 Oct 2012

4,200,000.000 1.000000 NHFJ Local 120.221000 137,118.33 0.00 0.00 5,049,282.00
Base 120.221000 137,118.33 0.00 0.00 5,049,282.00

624758AB4 MUELLER WATER PRODUCTS 7.375%   01 Jun 2017 29 Nov 2012 JEFFERIES+ COMPANY INC USD/DTC04 Dec 2012

682,000.000 1.000000 NHFS Local 103.750000 419.15 0.00 0.00 707,575.00
Base 103.750000 419.15 0.00 0.00 707,575.00

03 Dec 2012 BARCLAYS CAPITAL INC USD/DTC06 Dec 2012

369,000.000 1.000000 NHFS Local 103.875000 377.97 0.00 0.00 383,298.75
Base 103.875000 377.97 0.00 0.00 383,298.75

624758AB4 Total

1,051,000.000 Local 797.12 0.00 0.00 1,090,873.75
Base 797.12 0.00 0.00 1,090,873.75

628782AH7 NBTY INC 9%   01 Oct 2018 13 Dec 2012 BARCLAYS CAPITAL INC USD/DTC18 Dec 2012

184,000.000 1.000000 NHFS Local 114.500000 3,542.00 0.00 0.00 210,680.00
Base 114.500000 3,542.00 0.00 0.00 210,680.00
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62936DAF7 NPC INTL INC 1%   28 Dec 2018 16 Nov 2012 3 PAYDOWN USD/OTH19 Nov 2012

20,533.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 20,533.33
Base 100.000000 0.00 0.00 0.00 20,533.33

21 Nov 2012 6 PAYDOWN USD/OTH27 Nov 2012

616,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 616,000.00
Base 100.000000 0.00 0.00 0.00 616,000.00

21 Nov 2012 6 PAYDOWN USD/OTH27 Nov 2012

895,766.670 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 895,766.67
Base 100.000000 0.00 0.00 0.00 895,766.67

62936DAF7 Total

1,532,300.000 Local 0.00 0.00 0.00 1,532,300.00
Base 0.00 0.00 0.00 1,532,300.00

62937NAN7 NRG ENERGY INC 1%   01 Jul 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

639365AF2 NAVIOS MARITIME HLDS/FIN 8.125%   15 Feb 2019 16 Oct 2012 LAZARD CAPITAL MARKETS LLC USD/DTC19 Oct 2012

2,876,000.000 1.000000 NHFS Local 90.625000 41,542.22 0.00 0.00 2,606,375.00
Base 90.625000 41,542.22 0.00 0.00 2,606,375.00

640217AF2 NEIMAN MARCUS GROUP INC 1%   16 May 2018 09 Oct 2012 10 CREDIT SUISSE FIRST BOSTON USD/OTH26 Oct 2012

750,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 751,875.00
Base 100.250000 0.00 0.00 0.00 751,875.00

17 Dec 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

750,000.000 1.000000 NHHL Local 100.130000 0.00 0.00 0.00 750,975.00
Base 100.130000 0.00 0.00 0.00 750,975.00

17 Dec 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-750,000.000 1.000000 NHHL Local 100.130000 0.00 0.00 0.00 -750,975.00
Base 100.130000 0.00 0.00 0.00 -750,975.00

17 Dec 2012 22 CREDIT SUISSE FIRST BOSTON USD/OTHOPEN
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750,000.000 1.000000 NHHL Local 100.125000 0.00 0.00 0.00 750,937.50
Base 100.125000 0.00 0.00 0.00 750,937.50

640217AF2 Total

1,500,000.000 Local 0.00 0.00 0.00 1,502,812.50
Base 0.00 0.00 0.00 1,502,812.50

64127UAD9 NEUSTAR INC 1%   08 Nov 2018 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

65340EAG6 NEXTMEDIA OPERATING INC 1%   27 May 2016 31 Oct 2012 PAYDOWN USD/OTH31 Oct 2012

1,079,547.120 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,079,547.12
Base 100.000000 0.00 0.00 0.00 1,079,547.12

667278BA2 NORTHWEST AIRLS INC 1%   22 Dec 2013 28 Dec 2012 5 PAYDOWN USD/OTHOPEN

356.460 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 356.46
Base 100.000000 0.00 0.00 0.00 356.46

28 Dec 2012 5 PAYDOWN USD/OTHOPEN

1,003.460 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,003.46
Base 100.000000 0.00 0.00 0.00 1,003.46

28 Dec 2012 5 PAYDOWN USD/OTHOPEN

1,003.460 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,003.46
Base 100.000000 0.00 0.00 0.00 1,003.46

28 Dec 2012 5 PAYDOWN USD/OTHOPEN

1,037.480 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,037.48
Base 100.000000 0.00 0.00 0.00 1,037.48

28 Dec 2012 5 PAYDOWN USD/OTHOPEN

393.860 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 393.86
Base 100.000000 0.00 0.00 0.00 393.86

28 Dec 2012 5 PAYDOWN USD/OTHOPEN

869.360 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 869.36
Base 100.000000 0.00 0.00 0.00 869.36
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28 Dec 2012 5 PAYDOWN USD/OTHOPEN

868.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 868.27
Base 100.000000 0.00 0.00 0.00 868.27

28 Dec 2012 5 PAYDOWN USD/OTHOPEN

868.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 868.27
Base 100.000000 0.00 0.00 0.00 868.27

28 Dec 2012 5 PAYDOWN USD/OTHOPEN

1,038.750 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,038.75
Base 100.000000 0.00 0.00 0.00 1,038.75

28 Dec 2012 5 PAYDOWN USD/OTHOPEN

896.720 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 896.72
Base 100.000000 0.00 0.00 0.00 896.72

28 Dec 2012 5 PAYDOWN USD/OTHOPEN

896.660 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 896.66
Base 100.000000 0.00 0.00 0.00 896.66

28 Dec 2012 5 PAYDOWN USD/OTHOPEN

868.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 868.27
Base 100.000000 0.00 0.00 0.00 868.27

667278BA2 Total

10,101.020 Local 0.00 0.00 0.00 10,101.02
Base 0.00 0.00 0.00 10,101.02

67020VAF3 NTELOS INC 0%   07 Aug 2015 09 Nov 2012 5 PAYDOWN USD/OTH14 Nov 2012

994,878.280 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 994,878.28
Base 100.000000 0.00 0.00 0.00 994,878.28

670849AA6 OGX AUSTRIA GMBH 8.5%   01 Jun 2018 05 Oct 2012 BARCLAYS CAPITAL INC USD/DTC

298,000.000 1.000000 NHFS Local 89.750000 9,146.94 0.00 0.00 267,455.00
Base 89.750000 9,146.94 0.00 0.00 267,455.00

05 Oct 2012 BARCLAYS CAPITAL INC USD/DTCCANCEL
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-298,000.000 1.000000 NHFS Local 89.750000 -9,146.94 0.00 0.00 -267,455.00
Base 89.750000 -9,146.94 0.00 0.00 -267,455.00

05 Oct 2012 BARCLAYS BANK PLC LONDON BRANCH USD/DTC11 Oct 2012

298,000.000 1.000000 NHFS Local 89.750000 9,146.94 0.00 0.00 267,455.00
Base 89.750000 9,146.94 0.00 0.00 267,455.00

12 Oct 2012 BARCLAYS CAPITAL BBPLC LONDON BRANC USD/DTC17 Oct 2012

992,000.000 1.000000 NHFS Local 89.750000 31,854.22 0.00 0.00 890,320.00
Base 89.750000 31,854.22 0.00 0.00 890,320.00

16 Oct 2012 BARCLAYS CAPITAL BBPLC LONDON BRANC USD/DTC19 Oct 2012

2,082,000.000 1.000000 NHFS Local 90.000000 67,838.50 0.00 0.00 1,873,800.00
Base 90.000000 67,838.50 0.00 0.00 1,873,800.00

670849AA6 Total

3,372,000.000 Local 108,839.66 0.00 0.00 3,031,575.00
Base 108,839.66 0.00 0.00 3,031,575.00

67087NAE4 OM GROUP INC 1%   02 Aug 2017 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

3,868.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,868.60
Base 100.000000 0.00 0.00 0.00 3,868.60

68373DAB3 OPENLINK INTL INC 1%   28 Oct 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

4,251.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,251.13
Base 100.000000 0.00 0.00 0.00 4,251.13

68835EAC1 OSMOSE HLDGS INC 1%   04 May 2018 26 Nov 2012 PAYDOWN USD/OTH26 Nov 2012

748,125.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 748,125.00
Base 100.000000 0.00 0.00 0.00 748,125.00

69340HAH9 PGA HLDGS INC 1%   20 Apr 2018 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

3,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,875.00
Base 100.000000 0.00 0.00 0.00 3,875.00

69888DAF0 PAR PHARMACEUTICAL COS INC 1%   28 Sep 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

5,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,000.00
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Base 100.000000 0.00 0.00 0.00 5,000.00

70215EAB9 PARTY CITY HLDGS INC 1%   27 Jul 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,675.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,675.56
Base 100.000000 0.00 0.00 0.00 1,675.56

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

924.440 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 924.44
Base 100.000000 0.00 0.00 0.00 924.44

70215EAB9 Total

2,600.000 Local 0.00 0.00 0.00 2,600.00
Base 0.00 0.00 0.00 2,600.00

704549AJ3 PEABODY ENERGY CORP 6%   15 Nov 2018 23 Oct 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC29 Oct 2012

3,936,000.000 1.000000 NHFS Local 100.257209 103,648.00 0.00 0.00 3,946,123.75
Base 100.257209 103,648.00 0.00 0.00 3,946,123.75

70583GAL6 PELICAN PRODS INC 1%   11 Jul 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.00
Base 100.000000 0.00 0.00 0.00 1,250.00

70757DAJ8 PENN NATL GAMING INC 1%   14 Jul 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

3,116.850 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,116.85
Base 100.000000 0.00 0.00 0.00 3,116.85

713448BT4 PEPSICO INC 2.5%   10 May 2016 18 Dec 2012 BNP PARIBAS SECURITIES BOND USD/DTC20 Dec 2012

270,000.000 1.000000 NHHW Local 105.026000 750.00 0.00 0.00 283,570.20
Base 105.026000 750.00 0.00 0.00 283,570.20

717081DB6 PFIZER INC 6.2%   15 Mar 2019 18 Dec 2012 WELLS FARGO SECURITIES, LLC USD/DTC20 Dec 2012

175,000.000 1.000000 NHHW Local 125.439000 2,863.19 0.00 0.00 219,518.25
Base 125.439000 2,863.19 0.00 0.00 219,518.25

72165NAJ8 PILOT TRAVEL CTRS LLC 1%   07 Aug 2019 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00
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72346DAN3 PINNACLE ENTMT INC 1%   19 Mar 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

72347NAH3 PINNACLE FOODS FIN LLC 4.75%   17 Oct 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.00
Base 100.000000 0.00 0.00 0.00 1,250.00

72347NAK6 PINNACLE FOODS FIN LLC 1%   17 Oct 2018 20 Aug 2012 BARCLAYS BANK USD/OTHCANCEL

-280,000.000 1.000000 NHHL Local 99.630000 0.00 0.00 0.00 -278,964.00
Base 99.630000 0.00 0.00 0.00 -278,964.00

20 Aug 2012 1 BARCLAYS BANK USD/OTH25 Oct 2012

279,300.000 1.000000 NHHL Local 99.625000 0.00 0.00 0.00 278,252.63
Base 99.625000 0.00 0.00 0.00 278,252.63

14 Dec 2012 BARCLAYS BANK USD/OTH

768,075.000 1.000000 NHHL Local 100.749999 0.00 0.00 0.00 773,835.56
Base 100.749999 0.00 0.00 0.00 773,835.56

14 Dec 2012 BARCLAYS BANK USD/OTHCANCEL

-768,075.000 1.000000 NHHL Local 100.749999 0.00 0.00 0.00 -773,835.56
Base 100.749999 0.00 0.00 0.00 -773,835.56

14 Dec 2012 27 BARCLAYS BANK USD/OTHOPEN

766,150.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 771,896.13
Base 100.750000 0.00 0.00 0.00 771,896.13

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,925.00
Base 100.000000 0.00 0.00 0.00 1,925.00

72347NAK6 Total

767,375.000 Local 0.00 0.00 0.00 773,109.76
Base 0.00 0.00 0.00 773,109.76

73179YAB3 POLYONE CORP 1%   30 Nov 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Proceeds

Units/Original Face

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 31 Oct 2012 1 PAYDOWN USD/OTH01 Nov 2012

34,090.910 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 34,090.91
Base 100.000000 0.00 0.00 0.00 34,090.91

31 Oct 2012 1 PAYDOWN USD/OTH01 Nov 2012

22,727.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 22,727.27
Base 100.000000 0.00 0.00 0.00 22,727.27

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 31 Oct 2012 1 PAYDOWN USD/OTH01 Nov 2012

13,636.360 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 13,636.36
Base 100.000000 0.00 0.00 0.00 13,636.36

31 Oct 2012 1 PAYDOWN USD/OTH01 Nov 2012

20,454.550 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 20,454.55
Base 100.000000 0.00 0.00 0.00 20,454.55

01 Nov 2012 1 PAYDOWN USD/OTH02 Nov 2012

47,727.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 47,727.27
Base 100.000000 0.00 0.00 0.00 47,727.27

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 01 Nov 2012 1 PAYDOWN USD/OTH02 Nov 2012

79,545.450 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 79,545.45
Base 100.000000 0.00 0.00 0.00 79,545.45

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 06 Nov 2012 1 PAYDOWN USD/OTH07 Nov 2012

10,227.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 10,227.27
Base 100.000000 0.00 0.00 0.00 10,227.27

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 06 Nov 2012 1 PAYDOWN USD/OTH07 Nov 2012

17,045.450 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,045.45
Base 100.000000 0.00 0.00 0.00 17,045.45

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 13 Nov 2012 1 PAYDOWN USD/OTH14 Nov 2012

6,818.180 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,818.18
Base 100.000000 0.00 0.00 0.00 6,818.18
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74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 13 Nov 2012 1 PAYDOWN USD/OTH14 Nov 2012

11,363.640 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 11,363.64
Base 100.000000 0.00 0.00 0.00 11,363.64

16 Nov 2012 3 PAYDOWN USD/OTH19 Nov 2012

5,681.820 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,681.82
Base 100.000000 0.00 0.00 0.00 5,681.82

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 16 Nov 2012 3 PAYDOWN USD/OTH19 Nov 2012

3,409.090 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,409.09
Base 100.000000 0.00 0.00 0.00 3,409.09

30 Nov 2012 3 PAYDOWN USD/OTH03 Dec 2012

6,818.180 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,818.18
Base 100.000000 0.00 0.00 0.00 6,818.18

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 30 Nov 2012 3 PAYDOWN USD/OTH03 Dec 2012

11,363.640 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 11,363.64
Base 100.000000 0.00 0.00 0.00 11,363.64

06 Dec 2012 1 PAYDOWN USD/OTH07 Dec 2012

17,045.450 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,045.45
Base 100.000000 0.00 0.00 0.00 17,045.45

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 06 Dec 2012 1 PAYDOWN USD/OTH07 Dec 2012

10,227.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 10,227.27
Base 100.000000 0.00 0.00 0.00 10,227.27

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 21 Dec 2012 3 PAYDOWN USD/OTH24 Dec 2012

5,681.820 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,681.82
Base 100.000000 0.00 0.00 0.00 5,681.82

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 21 Dec 2012 3 PAYDOWN USD/OTH24 Dec 2012

3,409.090 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,409.09
Base 100.000000 0.00 0.00 0.00 3,409.09

31 Dec 2012 PAYDOWN USD/OTH

17,045.450 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 17,045.45
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Base 100.000000 0.00 0.00 0.00 17,045.45

31 Dec 2012 PAYDOWN USD/OTHCANCEL

-17,045.450 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -17,045.45
Base 100.000000 0.00 0.00 0.00 -17,045.45

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 31 Dec 2012 PAYDOWN USD/OTH

28,409.090 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 28,409.09
Base 100.000000 0.00 0.00 0.00 28,409.09

31 Dec 2012 PAYDOWN USD/OTHCANCEL

-28,409.090 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -28,409.09
Base 100.000000 0.00 0.00 0.00 -28,409.09

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

10,227.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 10,227.27
Base 100.000000 0.00 0.00 0.00 10,227.27

74112CAM5 PRESTIGE BRANDS INC DEL 5.25%   31 Jan 2019 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

17,045.450 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,045.45
Base 100.000000 0.00 0.00 0.00 17,045.45

31 Dec 2012 PAYDOWN USD/OTH

17,045.450 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,045.45
Base 100.000000 0.00 0.00 0.00 17,045.45

31 Dec 2012 PAYDOWN USD/OTHCANCEL

-17,045.450 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -17,045.45
Base 100.000000 0.00 0.00 0.00 -17,045.45

74112CAM5 Total

354,545.430 Local 0.00 0.00 0.00 354,545.43
Base 0.00 0.00 0.00 354,545.43

743665AH4 PROTECTION ONE INC 1%   04 Jun 2016 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

3,749.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,749.14
Base 100.000000 0.00 0.00 0.00 3,749.14

743665AH4 PROTECTION ONE INC 1%   04 Jun 2016 31 Dec 2012 2 PAYDOWN USD/OTHOPEN
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1,874.570 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,874.57
Base 100.000000 0.00 0.00 0.00 1,874.57

743665AH4 Total

5,623.710 Local 0.00 0.00 0.00 5,623.71
Base 0.00 0.00 0.00 5,623.71

74819RAK2 QUEBECOR MEDIA 7.75%   15 Mar 2016 02 Nov 2012 CALLED BONDS USD/DTC

180,000.000 1.000000 NHFS Local 102.583000 5,308.20 0.00 0.00 184,649.40
Base 102.583000 5,308.20 0.00 0.00 184,649.40

02 Nov 2012 CALLED BONDS USD/DTCCANCEL

-180,000.000 1.000000 NHFS Local 102.583000 -5,308.20 0.00 0.00 -184,649.40
Base 102.583000 -5,308.20 0.00 0.00 -184,649.40

02 Nov 2012 13 CALLED BONDS USD/DTC15 Nov 2012

180,000.000 1.000000 NHFS Local 102.583000 5,308.74 0.00 0.00 184,649.40
Base 102.583000 5,308.74 0.00 0.00 184,649.40

74819RAK2 Total

180,000.000 Local 5,308.74 0.00 0.00 184,649.40
Base 5,308.74 0.00 0.00 184,649.40

74954MAC6 RFC BORROWER LLC 100%   18 Nov 2013 26 Oct 2012 38 BARCLAYS BANK USD/OTH10 Dec 2012

480,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 481,200.00
Base 100.250000 0.00 0.00 0.00 481,200.00

31 Oct 2012 BARCLAYS BANK USD/OTH

163,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 163,407.50
Base 100.250000 0.00 0.00 0.00 163,407.50

31 Oct 2012 BARCLAYS BANK USD/OTHCANCEL

-163,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -163,407.50
Base 100.250000 0.00 0.00 0.00 -163,407.50

31 Oct 2012 BARCLAYS BANK USD/OTH

269,672.500 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 270,346.68
Base 100.250000 0.00 0.00 0.00 270,346.68
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31 Oct 2012 BARCLAYS BANK USD/OTHCANCEL

-269,672.500 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -270,346.68
Base 100.250000 0.00 0.00 0.00 -270,346.68

31 Oct 2012 35 BARCLAYS BANK USD/OTH10 Dec 2012

269,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 269,672.50
Base 100.250000 0.00 0.00 0.00 269,672.50

31 Oct 2012 SHARE ADJUSTMENT USD/OTH

672.500 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

31 Oct 2012 SHARE ADJUSTMENT USD/OTHCANCEL

-672.500 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

26 Nov 2012 54 BARCLAYS BANK USD/OTHOPEN

327,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 327,817.50
Base 100.250000 0.00 0.00 0.00 327,817.50

74954MAC6 Total

1,076,000.000 Local 0.00 0.00 0.00 1,078,690.00
Base 0.00 0.00 0.00 1,078,690.00

74966UAC4 RPI FIN TR 1%   09 May 2018 04 Oct 2012 14 BANK OF AMERICA USD/OTH18 Oct 2012

1,667,887.280 1.000000 NHHM Local 100.396000 0.00 0.00 0.00 1,674,492.12
Base 100.396000 0.00 0.00 0.00 1,674,492.12

31 Oct 2012 SHARE ADJUSTMENT USD/BOS31 Oct 2012

0.010 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

74966UAC4 Total

1,667,887.290 Local 0.00 0.00 0.00 1,674,492.12
Base 0.00 0.00 0.00 1,674,492.12

74966UAE0 RPI FIN TR 1%   09 May 2018 23 Nov 2012 PAYDOWN USD/OTH23 Nov 2012
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3,073.300 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,073.30
Base 100.000000 0.00 0.00 0.00 3,073.30

31 Dec 2012 3 PAYDOWN USD/OTHOPEN

4,214.720 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,214.72
Base 100.000000 0.00 0.00 0.00 4,214.72

74966UAE0 Total

7,288.020 Local 0.00 0.00 0.00 7,288.02
Base 0.00 0.00 0.00 7,288.02

74981UAB7 RACE POINT PWR II LLC 1%   11 Jan 2018 04 Oct 2012 1 PAYDOWN USD/OTH05 Oct 2012

14,221.830 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 14,221.83
Base 100.000000 0.00 0.00 0.00 14,221.83

04 Oct 2012 1 PAYDOWN USD/OTH05 Oct 2012

1,742.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,742.01
Base 100.000000 0.00 0.00 0.00 1,742.01

04 Oct 2012 1 PAYDOWN USD/OTH05 Oct 2012

638.890 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 638.89
Base 100.000000 0.00 0.00 0.00 638.89

04 Oct 2012 BANCO ESPIRITO SANTO DE INVEST USD/OTH

1,346.860 1.000000 NHHL Local 100.742467 0.00 0.00 0.00 1,356.86
Base 100.742467 0.00 0.00 0.00 1,356.86

04 Oct 2012 BANCO ESPIRITO SANTO DE INVEST USD/OTHCANCEL

-1,346.860 1.000000 NHHL Local 100.742467 0.00 0.00 0.00 -1,356.86
Base 100.742467 0.00 0.00 0.00 -1,356.86

09 Oct 2012 PAYDOWN USD/OTH

320.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 320.53
Base 100.000000 0.00 0.00 0.00 320.53

09 Oct 2012 PAYDOWN USD/OTHCANCEL

-320.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -320.53
Base 100.000000 0.00 0.00 0.00 -320.53
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04 Oct 2012 6 PAYDOWN USD/OTH10 Oct 2012

320.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 320.53
Base 100.000000 0.00 0.00 0.00 320.53

04 Oct 2012 6 PAYDOWN USD/OTH10 Oct 2012

7,134.960 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 7,134.96
Base 100.000000 0.00 0.00 0.00 7,134.96

04 Oct 2012 6 PAYDOWN USD/OTH10 Oct 2012

873.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 873.95
Base 100.000000 0.00 0.00 0.00 873.95

04 Oct 2012 6 PAYDOWN USD/OTH10 Oct 2012

675.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 675.71
Base 100.000000 0.00 0.00 0.00 675.71

04 Oct 2012 1 PAYDOWN USD/OTH05 Oct 2012

1,346.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,346.86
Base 100.000000 0.00 0.00 0.00 1,346.86

04 Oct 2012 BANCO ESPIRITO SANTO DE INVEST USD/OTH

1,346.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,346.86
Base 100.000000 0.00 0.00 0.00 1,346.86

04 Oct 2012 BANCO ESPIRITO SANTO DE INVEST USD/OTHCANCEL

-1,346.860 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,346.86
Base 100.000000 0.00 0.00 0.00 -1,346.86

09 Oct 2012 PAYDOWN USD/OTH

11.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 11.60
Base 100.000000 0.00 0.00 0.00 11.60

09 Oct 2012 PAYDOWN USD/OTHCANCEL

-11.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -11.60
Base 100.000000 0.00 0.00 0.00 -11.60

11 Oct 2012 1 PAYDOWN USD/OTH12 Oct 2012

10,435.270 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 10,435.27
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Base 100.000000 0.00 0.00 0.00 10,435.27

11 Oct 2012 1 PAYDOWN USD/OTH12 Oct 2012

110,317.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 110,317.13
Base 100.000000 0.00 0.00 0.00 110,317.13

11 Oct 2012 1 PAYDOWN USD/OTH12 Oct 2012

13,496.890 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 13,496.89
Base 100.000000 0.00 0.00 0.00 13,496.89

11 Oct 2012 1 PAYDOWN USD/OTH12 Oct 2012

4,950.030 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,950.03
Base 100.000000 0.00 0.00 0.00 4,950.03

31 Dec 2012 4 BANCO ESPIRITO SANTO DE INVEST USD/OTHOPEN

516.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 516.56
Base 100.000000 0.00 0.00 0.00 516.56

31 Dec 2012 4 PAYDOWN USD/OTHOPEN

63.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 63.31
Base 100.000000 0.00 0.00 0.00 63.31

31 Dec 2012 4 PAYDOWN USD/OTHOPEN

23.220 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 23.22
Base 100.000000 0.00 0.00 0.00 23.22

31 Dec 2012 4 PAYDOWN USD/OTHOPEN

48.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 48.95
Base 100.000000 0.00 0.00 0.00 48.95

74981UAB7 Total

166,806.100 Local 0.00 0.00 0.00 166,806.10
Base 0.00 0.00 0.00 166,806.10

75040LAJ6 RADIO ONE INC 1%   31 Mar 2016 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,243.450 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,243.45
Base 100.000000 0.00 0.00 0.00 1,243.45
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75049EAF1 RADNET MGMT INC 0.01%   10 Oct 2018 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

75524EAK4 REABLE THERAPEUTICS FIN LLC 1%   15 Sep 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,024.470 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,024.47
Base 100.000000 0.00 0.00 0.00 2,024.47

76154YAF6 REVOLUTION STUDIOS DIST 1%   21 Dec 2014 30 Nov 2012 PAYDOWN USD/OTH30 Nov 2012

765.910 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 765.91
Base 100.000000 0.00 0.00 0.00 765.91

76168JAG1 REXNORD LLC 1%   01 Apr 2018 04 Oct 2012 1 PAYDOWN USD/OTH05 Oct 2012

1,629,267.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,629,267.10
Base 100.000000 0.00 0.00 0.00 1,629,267.10

76168JAH9 REXNORD LLC 0.01%   01 Apr 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

3,600.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,600.00
Base 100.000000 0.00 0.00 0.00 3,600.00

76173FAM9 REYNOLDS GROUP HLDGS INC 1%   20 Sep 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

797.360 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 797.36
Base 100.000000 0.00 0.00 0.00 797.36

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,521.590 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,521.59
Base 100.000000 0.00 0.00 0.00 1,521.59

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,306.050 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,306.05
Base 100.000000 0.00 0.00 0.00 1,306.05

76173FAM9 REYNOLDS GROUP HLDGS INC 1%   20 Sep 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

412.430 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 412.43
Base 100.000000 0.00 0.00 0.00 412.43
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31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

787.030 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 787.03
Base 100.000000 0.00 0.00 0.00 787.03

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

675.550 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 675.55
Base 100.000000 0.00 0.00 0.00 675.55

76173FAM9 Total

5,500.010 Local 0.00 0.00 0.00 5,500.01
Base 0.00 0.00 0.00 5,500.01

76599A9X4 RITE AID CORPORATION 1%   04 Jun 2014 22 Feb 2011 STATE STREET BANK AND TRUST USD/BOSCANCEL

-339,561.880 1.000000 NHHL Local 97.129998 0.00 0.00 0.00 -329,816.45
Base 97.129998 0.00 0.00 0.00 -329,816.45

22 Feb 2011 609 STATE STREET BANK AND TRUST USD/BOS01 Nov 2012

339,561.880 1.000000 NHHL Local 96.250000 0.00 0.00 0.00 326,828.31
Base 96.250000 0.00 0.00 0.00 326,828.31

22 Feb 2011 STATE STREET BANK AND TRUST USD/BOS

339,561.880 1.000000 NHHL Local 97.129998 0.00 0.00 0.00 329,816.45
Base 97.129998 0.00 0.00 0.00 329,816.45

22 Feb 2011 STATE STREET BANK AND TRUST USD/BOSCANCEL

-339,561.880 1.000000 NHHL Local 97.129998 0.00 0.00 0.00 -329,816.45
Base 97.129998 0.00 0.00 0.00 -329,816.45

76599A9X4 Total

0.000 Local 0.00 0.00 0.00 -2,988.14
Base 0.00 0.00 0.00 -2,988.14

78174TAC6 RURAL / METRO CORP 1%   29 Jun 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

4,274.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,274.10
Base 100.000000 0.00 0.00 0.00 4,274.10

78387GAP8 AT+T INC 5.1%   15 Sep 2014 07 Dec 2012 LOOP CAPITAL MARKETS LLC USD/DTC12 Dec 2012
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5,000,000.000 1.000000 NHFJ Local 107.689000 61,625.00 0.00 0.00 5,384,450.00
Base 107.689000 61,625.00 0.00 0.00 5,384,450.00

78466DAK0 SS C TECHNOLOGIES INC 1%   08 Jun 2019 31 Oct 2012 PAYDOWN USD/OTH31 Oct 2012

1,253.630 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,253.63
Base 100.000000 0.00 0.00 0.00 1,253.63

30 Nov 2012 PAYDOWN USD/OTH30 Nov 2012

501.450 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 501.45
Base 100.000000 0.00 0.00 0.00 501.45

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,755.760 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,755.76
Base 100.000000 0.00 0.00 0.00 1,755.76

78466DAK0 Total

3,510.840 Local 0.00 0.00 0.00 3,510.84
Base 0.00 0.00 0.00 3,510.84

78466DAL8 SS C TECHNOLOGIES INC 1%   08 Jun 2019 31 Oct 2012 PAYDOWN USD/OTH31 Oct 2012

12,118.430 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 12,118.43
Base 100.000000 0.00 0.00 0.00 12,118.43

30 Nov 2012 PAYDOWN USD/OTH30 Nov 2012

4,847.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,847.37
Base 100.000000 0.00 0.00 0.00 4,847.37

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

16,972.370 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 16,972.37
Base 100.000000 0.00 0.00 0.00 16,972.37

78466DAL8 Total

33,938.170 Local 0.00 0.00 0.00 33,938.17
Base 0.00 0.00 0.00 33,938.17

78488CAC4 SW ACQUISITIONS CO INC 1%   17 Aug 2017 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,871.570 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,871.57
Base 100.000000 0.00 0.00 0.00 1,871.57
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785583AC9 SABINE PASS LNG LP 7.25%   30 Nov 2013 01 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC

1,579,000.000 1.000000 NHFS Local 107.410000 38,795.15 0.00 0.00 1,696,003.90
Base 107.410000 38,795.15 0.00 0.00 1,696,003.90

01 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTCCANCEL

-1,579,000.000 1.000000 NHFS Local 107.410000 -38,795.15 0.00 0.00 -1,696,003.90
Base 107.410000 -38,795.15 0.00 0.00 -1,696,003.90

01 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC02 Oct 2012

1,579,000.000 1.000000 NHFS Local 107.400000 38,795.15 0.00 0.00 1,695,846.00
Base 107.400000 38,795.15 0.00 0.00 1,695,846.00

785583AC9 Total

1,579,000.000 Local 38,795.15 0.00 0.00 1,695,846.00
Base 38,795.15 0.00 0.00 1,695,846.00

785583AF2 SABINE PASS LNG LP 7.5%   30 Nov 2016 17 Oct 2012 JEFFERIES+ CO. - BOND DIVISION USD/DTC

212,000.000 1.000000 NHFS Local 109.500000 6,271.67 0.00 0.00 232,140.00
Base 109.500000 6,271.67 0.00 0.00 232,140.00

17 Oct 2012 JEFFERIES+ CO. - BOND DIVISION USD/DTCCANCEL

-212,000.000 1.000000 NHFS Local 109.500000 -6,271.67 0.00 0.00 -232,140.00
Base 109.500000 -6,271.67 0.00 0.00 -232,140.00

17 Oct 2012 JEFFERIES+ COMPANY INC USD/DTC22 Oct 2012

212,000.000 1.000000 NHFS Local 109.500000 6,271.67 0.00 0.00 232,140.00
Base 109.500000 6,271.67 0.00 0.00 232,140.00

01 Nov 2012 JEFFERIES+ COMPANY INC USD/DTC06 Nov 2012

84,000.000 1.000000 NHFS Local 109.500000 2,730.00 0.00 0.00 91,980.00
Base 109.500000 2,730.00 0.00 0.00 91,980.00

14 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC19 Nov 2012

916,000.000 1.000000 NHFS Local 108.500000 32,250.83 0.00 0.00 993,860.00
Base 108.500000 32,250.83 0.00 0.00 993,860.00
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785583AF2 Total

1,212,000.000 Local 41,252.50 0.00 0.00 1,317,980.00
Base 41,252.50 0.00 0.00 1,317,980.00

78571YAL4 SABRE INC 1%   30 Sep 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,542.420 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,542.42
Base 100.000000 0.00 0.00 0.00 1,542.42

78571YAN0 SABRE INC  SYNDICATED LNS 1%   29 Dec 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,850.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,850.00
Base 100.000000 0.00 0.00 0.00 2,850.00

80007PAS8 SANDRIDGE ENERGY INC 7.5%   15 Feb 2023 08 Nov 2012 6 EXCHANGE OFFER (NON CASH) USD/DTC14 Nov 2012

377,000.000 1.000000 NHFS Local 99.500000 6,126.25 0.00 0.00 375,115.00
Base 99.500000 6,126.25 0.00 0.00 375,115.00

81211LAK4 SEALED AIR CORP 1%   03 Oct 2018 15 Oct 2012 1 PAYDOWN USD/OTH16 Oct 2012

5,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,000.00
Base 100.000000 0.00 0.00 0.00 5,000.00

15 Nov 2012 PAYDOWN USD/OTH15 Nov 2012

904,367.090 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 904,367.09
Base 100.000000 0.00 0.00 0.00 904,367.09

15 Nov 2012 PAYDOWN USD/OTH15 Nov 2012

1,050,632.910 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,050,632.91
Base 100.000000 0.00 0.00 0.00 1,050,632.91

81211LAK4 Total

1,960,000.000 Local 0.00 0.00 0.00 1,960,000.00
Base 0.00 0.00 0.00 1,960,000.00

81211LAP3 SEALED AIR CORP 1%   03 Oct 2018 14 Dec 2012 PAYDOWN USD/OTH14 Dec 2012

18,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 18,750.00
Base 100.000000 0.00 0.00 0.00 18,750.00
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81726HAC9 SENSUS USA INC 1%   09 May 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,019.910 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,019.91
Base 100.000000 0.00 0.00 0.00 2,019.91

81726JAC5 SENSATA TECHNOLOGIES FIN CO LL 1%   12 May 2018 04 Dec 2012 1 MORGAN STANLEY USD/OTH21 Dec 2012

987,500.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 989,968.75
Base 100.250000 0.00 0.00 0.00 989,968.75

81732LAC2 SEQUA CORP 1%   03 Dec 2014 30 Nov 2012 PAYDOWN USD/OTH

6,157.210 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,157.21
Base 100.000000 0.00 0.00 0.00 6,157.21

30 Nov 2012 PAYDOWN USD/OTHCANCEL

-6,157.210 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -6,157.21
Base 100.000000 0.00 0.00 0.00 -6,157.21

30 Nov 2012 PAYDOWN USD/OTH

171,101.580 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 171,101.58
Base 100.000000 0.00 0.00 0.00 171,101.58

30 Nov 2012 PAYDOWN USD/OTHCANCEL

-171,101.580 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -171,101.58
Base 100.000000 0.00 0.00 0.00 -171,101.58

30 Nov 2012 PAYDOWN USD/OTH

5,262.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,262.34
Base 100.000000 0.00 0.00 0.00 5,262.34

30 Nov 2012 PAYDOWN USD/OTHCANCEL

-5,262.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,262.34
Base 100.000000 0.00 0.00 0.00 -5,262.34

30 Nov 2012 4 PAYDOWN USD/OTH04 Dec 2012

171,101.580 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 171,101.58
Base 100.000000 0.00 0.00 0.00 171,101.58

30 Nov 2012 4 PAYDOWN USD/OTH04 Dec 2012
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5,262.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,262.34
Base 100.000000 0.00 0.00 0.00 5,262.34

30 Nov 2012 4 PAYDOWN USD/OTH04 Dec 2012

6,157.210 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 6,157.21
Base 100.000000 0.00 0.00 0.00 6,157.21

19 Dec 2012 1 PAYDOWN USD/OTH20 Dec 2012

18,999.260 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 18,999.26
Base 100.000000 0.00 0.00 0.00 18,999.26

19 Dec 2012 1 PAYDOWN USD/OTH20 Dec 2012

617,749.450 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 617,749.45
Base 100.000000 0.00 0.00 0.00 617,749.45

19 Dec 2012 1 PAYDOWN USD/OTH20 Dec 2012

22,230.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 22,230.15
Base 100.000000 0.00 0.00 0.00 22,230.15

81732LAC2 Total

841,499.990 Local 0.00 0.00 0.00 841,499.99
Base 0.00 0.00 0.00 841,499.99

81732LAJ7 SEQUA CORP 0.1%   03 Dec 2014 30 Nov 2012 PAYDOWN USD/OTH

137,377.220 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 137,377.22
Base 100.000000 0.00 0.00 0.00 137,377.22

30 Nov 2012 PAYDOWN USD/OTHCANCEL

-137,377.220 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -137,377.22
Base 100.000000 0.00 0.00 0.00 -137,377.22

30 Nov 2012 PAYDOWN USD/OTH

346.910 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 346.91
Base 100.000000 0.00 0.00 0.00 346.91

30 Nov 2012 PAYDOWN USD/OTHCANCEL

-346.910 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -346.91
Base 100.000000 0.00 0.00 0.00 -346.91
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30 Nov 2012 4 PAYDOWN USD/OTH04 Dec 2012

137,377.220 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 137,377.22
Base 100.000000 0.00 0.00 0.00 137,377.22

30 Nov 2012 4 PAYDOWN USD/OTH04 Dec 2012

346.910 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 346.91
Base 100.000000 0.00 0.00 0.00 346.91

19 Dec 2012 1 PAYDOWN USD/OTH20 Dec 2012

495,990.120 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 495,990.12
Base 100.000000 0.00 0.00 0.00 495,990.12

19 Dec 2012 1 PAYDOWN USD/OTH20 Dec 2012

1,252.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,252.50
Base 100.000000 0.00 0.00 0.00 1,252.50

31 Dec 2012 SHARE ADJUSTMENT USD/BOS31 Dec 2012

0.020 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

81732LAJ7 Total

634,966.770 Local 0.00 0.00 0.00 634,966.75
Base 0.00 0.00 0.00 634,966.75

82378GAH9 SHERIDAN HLDGS INC 1%   29 Jun 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

4,797.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,797.50
Base 100.000000 0.00 0.00 0.00 4,797.50

82378GAH9 SHERIDAN HLDGS INC 1%   29 Jun 2018 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

3,125.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,125.00
Base 100.000000 0.00 0.00 0.00 3,125.00

82378GAH9 Total

7,922.500 Local 0.00 0.00 0.00 7,922.50
Base 0.00 0.00 0.00 7,922.50

82570JAB2 SI ORGANIZATION INC 1%   22 Nov 2016 13 Dec 2012 ATLAS (FINANCIERE) USD/OTH
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500,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 500,000.00
Base 100.000000 0.00 0.00 0.00 500,000.00

18 Dec 2012 32 ATLAS (FINANCIERE) USD/OTHOPEN

150,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 150,000.00
Base 100.000000 0.00 0.00 0.00 150,000.00

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,915.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,915.71
Base 100.000000 0.00 0.00 0.00 2,915.71

82570JAB2 Total

652,915.710 Local 0.00 0.00 0.00 652,915.71
Base 0.00 0.00 0.00 652,915.71

828690AA5 SIMMONS BEDDING CO 11.25%   15 Jul 2015 25 Sep 2012 6 TENDER OFFER USD/DTC01 Oct 2012

1,090,000.000 1.000000 NHFS Local 101.550000 25,887.50 0.00 0.00 1,106,895.00
Base 101.550000 25,887.50 0.00 0.00 1,106,895.00

83002CAF4 SIX FLAGS ENTMT CORP   SYNDIC 4.25%   20 Dec 2018 27 Nov 2012 WELLS FARGO BANK USD/OTH04 Dec 2012

2,000,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 2,005,000.00
Base 100.250000 0.00 0.00 0.00 2,005,000.00

83172PAC6 SMILE BRANDS GROUP INC 1%   21 Dec 2017 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,687.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,687.66
Base 100.000000 0.00 0.00 0.00 1,687.66

83578BAC7 SOPHIA L P 1%   19 Jul 2018 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

16,877.330 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 16,877.33
Base 100.000000 0.00 0.00 0.00 16,877.33

83578BAC7 SOPHIA L P 1%   19 Jul 2018 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

8,851.740 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 8,851.74
Base 100.000000 0.00 0.00 0.00 8,851.74
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83578BAC7 Total

25,729.070 Local 0.00 0.00 0.00 25,729.07
Base 0.00 0.00 0.00 25,729.07

84762NAR2 SPECTRUM BRANDS INC 1%   16 Jun 2016 17 Dec 2012 PAYDOWN USD/OTH17 Dec 2012

21,056.500 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 21,056.50
Base 100.000000 0.00 0.00 0.00 21,056.50

17 Dec 2012 PAYDOWN USD/OTH17 Dec 2012

754,422.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 754,422.27
Base 100.000000 0.00 0.00 0.00 754,422.27

17 Dec 2012 PAYDOWN USD/OTH17 Dec 2012

77,479.940 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 77,479.94
Base 100.000000 0.00 0.00 0.00 77,479.94

17 Dec 2012 PAYDOWN USD/OTH17 Dec 2012

581,099.630 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 581,099.63
Base 100.000000 0.00 0.00 0.00 581,099.63

84762NAR2 Total

1,434,058.340 Local 0.00 0.00 0.00 1,434,058.34
Base 0.00 0.00 0.00 1,434,058.34

851819AJ1 SPRINGS WINDOW FASHIONS LLC 1%   31 May 2017 28 Dec 2012 PAYDOWN USD/OTH28 Dec 2012

4,527.490 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,527.49
Base 100.000000 0.00 0.00 0.00 4,527.49

85232BAK2 SRAM LLC 1%   07 Jun 2018 03 Oct 2012 PAYDOWN USD/OTH03 Oct 2012

4,958.680 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,958.68
Base 100.000000 0.00 0.00 0.00 4,958.68

09 Oct 2012 1 PAYDOWN USD/OTH10 Oct 2012

3,305.790 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,305.79
Base 100.000000 0.00 0.00 0.00 3,305.79

30 Oct 2012 1 PAYDOWN USD/OTH31 Oct 2012
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4,958.680 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,958.68
Base 100.000000 0.00 0.00 0.00 4,958.68

05 Nov 2012 PAYDOWN USD/OTH05 Nov 2012

4,958.680 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,958.68
Base 100.000000 0.00 0.00 0.00 4,958.68

13 Nov 2012 1 PAYDOWN USD/OTH14 Nov 2012

1,652.890 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,652.89
Base 100.000000 0.00 0.00 0.00 1,652.89

21 Nov 2012 PAYDOWN USD/OTH21 Nov 2012

1,652.890 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,652.89
Base 100.000000 0.00 0.00 0.00 1,652.89

27 Nov 2012 PAYDOWN USD/OTH27 Nov 2012

1,652.890 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,652.89
Base 100.000000 0.00 0.00 0.00 1,652.89

04 Dec 2012 1 PAYDOWN USD/OTH05 Dec 2012

4,958.680 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,958.68
Base 100.000000 0.00 0.00 0.00 4,958.68

13 Dec 2012 PAYDOWN USD/OTH13 Dec 2012

2,479.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,479.34
Base 100.000000 0.00 0.00 0.00 2,479.34

31 Dec 2012 PAYDOWN USD/OTH

2,770.470 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,770.47
Base 100.000000 0.00 0.00 0.00 2,770.47

31 Dec 2012 PAYDOWN USD/OTHCANCEL

-2,770.470 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -2,770.47
Base 100.000000 0.00 0.00 0.00 -2,770.47

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00
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85232BAK2 Total

33,078.520 Local 0.00 0.00 0.00 33,078.52
Base 0.00 0.00 0.00 33,078.52

864486AD7 SUBURBAN PROPANE PARTNRS 7.5%   01 Oct 2018 13 Dec 2012 EXCHANGE OFFER (NON CASH) USD/DTC13 Dec 2012

1,374,000.000 1.000000 NHFS Local 106.250000 20,610.00 0.00 0.00 1,459,875.00
Base 106.250000 20,610.00 0.00 0.00 1,459,875.00

86605KAE3 SUMMIT ENTMT LLC 1%   07 Sep 2016 18 Oct 2012 PAYDOWN USD/OTH18 Oct 2012

448,740.590 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 448,740.59
Base 100.000000 0.00 0.00 0.00 448,740.59

86722CAB5 SUNCOKE ENERGY INC 1%   26 Jul 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,878.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,878.42
Base 100.000000 0.00 0.00 0.00 2,878.42

86880NAF0 SURGERY CTR HLDGS INC 1%   04 Feb 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,513.060 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,513.06
Base 100.000000 0.00 0.00 0.00 2,513.06

86881UAD8 SURGICAL CARE AFFILIATES LLC 1%   30 Jun 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

87164GAE3 SYNIVERSE HLDGS INC 1%   23 Apr 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

87469RAD3 TALLGRASS OPERATIONS LLC 0.01%   25 Oct 2018 13 Dec 2012 1 BARCLAYS BANK USD/OTH20 Dec 2012

750,000.000 1.000000 NHHM Local 100.875000 0.00 0.00 0.00 756,562.50
Base 100.875000 0.00 0.00 0.00 756,562.50

87509MAE4 TAMINCO GLOBAL CHEM CORP 5.25%   15 Feb 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

625.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 625.00
Base 100.000000 0.00 0.00 0.00 625.00
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87583HAC8 TANK INTERMEDIATE HLDG CORP 0% 01 Oct 2012 2 PAYDOWN USD/OTH03 Oct 2012

2,048,360.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,048,360.50
Base 100.000000 0.00 0.00 0.00 2,048,360.50

12 Oct 2012 SHARE ADJUSTMENT USD/OTH12 Oct 2012

0.030 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

87583HAC8 Total

2,048,360.530 Local 0.00 0.00 0.00 2,048,360.50
Base 0.00 0.00 0.00 2,048,360.50

87951YAN1 TELESAT CANADA 1%   28 Mar 2019 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

1,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.00
Base 100.000000 0.00 0.00 0.00 1,250.00

89187TAD6 TOWERCO FIN LLC 1%   02 Feb 2017 01 Oct 2012 PAYDOWN USD/OTH01 Oct 2012

1,808,314.430 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,808,314.43
Base 100.000000 0.00 0.00 0.00 1,808,314.43

89233UAH8 TOYS R US DELAWARE INC 1%   25 Aug 2018 31 Oct 2012 BANK OF AMERICA USD/OTH

290,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 284,200.00
Base 98.000000 0.00 0.00 0.00 284,200.00

31 Oct 2012 BANK OF AMERICA USD/OTHCANCEL

-290,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -284,200.00
Base 98.000000 0.00 0.00 0.00 -284,200.00

31 Oct 2012 BANK OF AMERICA USD/OTH

284,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 278,320.00
Base 98.000000 0.00 0.00 0.00 278,320.00

31 Oct 2012 BANK OF AMERICA USD/OTHCANCEL

-284,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 -278,320.00
Base 98.000000 0.00 0.00 0.00 -278,320.00

31 Oct 2012 32 BANK OF AMERICA USD/OTH07 Dec 2012
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283,281.010 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 277,615.39
Base 98.000000 0.00 0.00 0.00 277,615.39

31 Oct 2012 BANK OF AMERICA USD/OTH

289,265.820 1.000000 NHHL Local 98.000002 0.00 0.00 0.00 283,480.51
Base 98.000002 0.00 0.00 0.00 283,480.51

31 Oct 2012 BANK OF AMERICA USD/OTHCANCEL

-289,265.820 1.000000 NHHL Local 98.000002 0.00 0.00 0.00 -283,480.51
Base 98.000002 0.00 0.00 0.00 -283,480.51

30 Nov 2012 PAYDOWN USD/OTH30 Nov 2012

3,454.800 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,454.80
Base 100.000000 0.00 0.00 0.00 3,454.80

26 Oct 2012 1 BANK OF AMERICA USD/OTH07 Dec 2012

289,265.820 1.000000 NHHL Local 98.000002 0.00 0.00 0.00 283,480.51
Base 98.000002 0.00 0.00 0.00 283,480.51

89233UAH8 Total

576,001.630 Local 0.00 0.00 0.00 564,550.70
Base 0.00 0.00 0.00 564,550.70

89334GAG9 TRANS UNION LLC 1%   10 Feb 2018 01 Nov 2012 PAYDOWN USD/OTH01 Nov 2012

11,391.920 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 11,391.92
Base 100.000000 0.00 0.00 0.00 11,391.92

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,705.580 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,705.58
Base 100.000000 0.00 0.00 0.00 2,705.58

89334GAG9 Total

14,097.500 Local 0.00 0.00 0.00 14,097.50
Base 0.00 0.00 0.00 14,097.50

893526DK6 TRANS CANADA PIPELINES 3.8%   01 Oct 2020 18 Dec 2012 GOLDMAN SACHS + CO USD/DTC20 Dec 2012

170,000.000 1.000000 NHHW Local 111.685000 1,417.61 0.00 0.00 189,864.50
Base 111.685000 1,417.61 0.00 0.00 189,864.50
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89364MAR5 TRANSDIGM INC 1%   14 Feb 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,647.130 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,647.13
Base 100.000000 0.00 0.00 0.00 1,647.13

89388XAC6 TRANSTAR HLDG CO 0.01%   09 Oct 2018 09 Oct 2012 1 PAYDOWN USD/OTH10 Oct 2012

581,024.920 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 581,024.92
Base 100.000000 0.00 0.00 0.00 581,024.92

12 Oct 2012 LASA HOLDINGS USD/OTH12 Oct 2012

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

89388XAC6 TRANSTAR HLDG CO 0.01%   09 Oct 2018 31 Dec 2012 PAYDOWN USD/OTHOPEN

2,225.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,225.00
Base 100.000000 0.00 0.00 0.00 2,225.00

89388XAC6 Total

583,249.930 Local 0.00 0.00 0.00 583,249.92
Base 0.00 0.00 0.00 583,249.92

89388XAE2 TRANSTAR HLDG CO 1%   21 Dec 2017 09 Oct 2012 1 PAYDOWN USD/OTH10 Oct 2012

849,278.980 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 849,278.98
Base 100.000000 0.00 0.00 0.00 849,278.98

89621EAF8 TRIMAS CORP 1%   21 Jun 2017 11 Oct 2012 1 PAYDOWN USD/OTH12 Oct 2012

444,444.450 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 444,444.45
Base 100.000000 0.00 0.00 0.00 444,444.45

11 Oct 2012 1 PAYDOWN USD/OTH12 Oct 2012

88,888.880 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 88,888.88
Base 100.000000 0.00 0.00 0.00 88,888.88

11 Oct 2012 1 PAYDOWN USD/OTH12 Oct 2012

431,944.440 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 431,944.44
Base 100.000000 0.00 0.00 0.00 431,944.44

31 Oct 2012 SHARE ADJUSTMENT USD/BOS31 Oct 2012
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0.010 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

89621EAF8 Total

965,277.780 Local 0.00 0.00 0.00 965,277.77
Base 0.00 0.00 0.00 965,277.77

89688EAD3 TRIZETTO GROUP INC 1%   02 May 2018 27 Sep 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-450,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 -448,875.00
Base 99.750000 0.00 0.00 0.00 -448,875.00

27 Sep 2012 3 THE ROYALBANK OF CANADA EUROPE USD/OTH22 Oct 2012

448,863.640 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 447,741.48
Base 99.750000 0.00 0.00 0.00 447,741.48

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,446.810 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,446.81
Base 100.000000 0.00 0.00 0.00 2,446.81

89688EAD3 Total

1,310.450 Local 0.00 0.00 0.00 1,313.29
Base 0.00 0.00 0.00 1,313.29

901109AB4 TUTOR PERINI CORP 7.625%   01 Nov 2018 20 Nov 2012 KING, CL,& ASSOCIATES, INC USD/DTC26 Nov 2012

536,000.000 1.000000 NHFS Local 102.750000 2,838.19 0.00 0.00 550,740.00
Base 102.750000 2,838.19 0.00 0.00 550,740.00

20 Nov 2012 KING, CL,& ASSOCIATES, INC USD/DTC26 Nov 2012

67,000.000 1.000000 NHFS Local 102.750000 354.77 0.00 0.00 68,842.50
Base 102.750000 354.77 0.00 0.00 68,842.50

28 Nov 2012 KING, CL,& ASSOCIATES, INC USD/DTC03 Dec 2012

135,000.000 1.000000 NHFS Local 102.750000 915.00 0.00 0.00 138,712.50
Base 102.750000 915.00 0.00 0.00 138,712.50

29 Nov 2012 KING, CL,& ASSOCIATES, INC USD/DTC04 Dec 2012

169,000.000 1.000000 NHFS Local 102.750000 1,181.24 0.00 0.00 173,647.50
Base 102.750000 1,181.24 0.00 0.00 173,647.50
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29 Nov 2012 KING, CL,& ASSOCIATES, INC USD/DTC04 Dec 2012

34,000.000 1.000000 NHFS Local 102.750000 237.65 0.00 0.00 34,935.00
Base 102.750000 237.65 0.00 0.00 34,935.00

04 Dec 2012 MILLER TABAK ROBERTS SECS LLC USD/DTC07 Dec 2012

74,000.000 1.000000 NHFS Local 103.250000 564.25 0.00 0.00 76,405.00
Base 103.250000 564.25 0.00 0.00 76,405.00

05 Dec 2012 KING, CL,& ASSOCIATES, INC USD/DTC10 Dec 2012

135,000.000 1.000000 NHFS Local 103.250000 1,115.16 0.00 0.00 139,387.50
Base 103.250000 1,115.16 0.00 0.00 139,387.50

20 Dec 2012 KING, CL,& ASSOCIATES, INC USD/DTC

286,000.000 1.000000 NHFS Local 104.000000 3,331.70 0.00 0.00 297,440.00
Base 104.000000 3,331.70 0.00 0.00 297,440.00

20 Dec 2012 KING, CL,& ASSOCIATES, INC USD/DTCCANCEL

-286,000.000 1.000000 NHFS Local 104.000000 -3,331.70 0.00 0.00 -297,440.00
Base 104.000000 -3,331.70 0.00 0.00 -297,440.00

21 Dec 2012 KING, CL,& ASSOCIATES, INC USD/DTC27 Dec 2012

19,000.000 1.000000 NHFS Local 104.000000 225.36 0.00 0.00 19,760.00
Base 104.000000 225.36 0.00 0.00 19,760.00

20 Dec 2012 KING, CL,& ASSOCIATES, INC USD/DTC26 Dec 2012

286,000.000 1.000000 NHFS Local 103.875000 3,331.70 0.00 0.00 297,082.50
Base 103.875000 3,331.70 0.00 0.00 297,082.50

901109AB4 Total

1,455,000.000 Local 10,763.32 0.00 0.00 1,499,512.50
Base 10,763.32 0.00 0.00 1,499,512.50

90187DAJ6 24 HOUR FITNESS WORLDWIDE INC 1%   22 Apr 2016 28 Dec 2012 3 PAYDOWN USD/OTH31 Dec 2012

2,743.480 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,743.48
Base 100.000000 0.00 0.00 0.00 2,743.48

903203BE6 UPC FING PARTNERSHIP 1%   31 Dec 2017 30 Nov 2012 PAYDOWN USD/OTH30 Nov 2012
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1,500,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,500,000.00
Base 100.000000 0.00 0.00 0.00 1,500,000.00

90331HKP7 US BANK NA 4.95%   30 Oct 2014 18 Dec 2012 US BANCORP INVESTMENTS INC USD/DTC20 Dec 2012

170,000.000 1.000000 NHHW Local 107.790000 1,168.75 0.00 0.00 183,243.00
Base 107.790000 1,168.75 0.00 0.00 183,243.00

90343TAL7 US TELEPACIFIC CORP 1%   23 Feb 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

3,069.190 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,069.19
Base 100.000000 0.00 0.00 0.00 3,069.19

90345UAB4 US FT HOLDCO INC 1%   30 Nov 2017 12 Oct 2012 3 PAYDOWN USD/OTH15 Oct 2012

1,200,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,200,925.00
Base 100.000000 0.00 0.00 0.00 1,200,925.00

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

4,264.480 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,264.48
Base 100.000000 0.00 0.00 0.00 4,264.48

90345UAB4 Total

1,205,189.480 Local 0.00 0.00 0.00 1,205,189.48
Base 0.00 0.00 0.00 1,205,189.48

90472VAB7 UNIFRAX I LLC 1%   28 Nov 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

3,606.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,606.25
Base 100.000000 0.00 0.00 0.00 3,606.25

911312AJ5 UNITED PARCEL SERVICE 6.2%   15 Jan 2038 18 Dec 2012 BNP PARIBAS SECURITIES BOND USD/DTC20 Dec 2012

140,000.000 1.000000 NHHW Local 134.289000 3,737.22 0.00 0.00 188,004.60
Base 134.289000 3,737.22 0.00 0.00 188,004.60

912810QA9 US TREASURY N/B 3.5%   15 Feb 2039 18 Dec 2012 MORGAN STANLEY CO INCORPORATED USD/FED20 Dec 2012

4,220,000.000 1.000000 NHHW Local 111.534756 50,972.55 0.00 0.00 4,706,766.71
Base 111.534756 50,972.55 0.00 0.00 4,706,766.71

912810QN1 US TREASURY N/B 4.75%   15 Feb 2041 18 Dec 2012 DEUTSCHE BANK SECURITIES, INC. USD/FED20 Dec 2012

1,180,000.000 1.000000 NHHW Local 136.046475 19,343.34 0.00 0.00 1,605,348.41
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Base 136.046475 19,343.34 0.00 0.00 1,605,348.41

912810QT8 US TREASURY N/B 3.125%   15 Nov 2041 06 Dec 2012 LOOP CAPITAL MARKETS LLC USD/FED07 Dec 2012

900,000.000 1.000000 NHHW Local 108.328125 1,709.25 0.00 0.00 974,953.13
Base 108.328125 1,709.25 0.00 0.00 974,953.13

18 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED20 Dec 2012

2,700,000.000 1.000000 NHHW Local 103.155850 8,157.80 0.00 0.00 2,785,207.95
Base 103.155850 8,157.80 0.00 0.00 2,785,207.95

912810QT8 Total

3,600,000.000 Local 9,867.05 0.00 0.00 3,760,161.08
Base 9,867.05 0.00 0.00 3,760,161.08

912810QX9 US TREASURY N/B 2.75%   15 Aug 2042 01 Nov 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/FED02 Nov 2012

420,000.000 1.000000 NHIO Local 97.234376 2,479.48 0.00 0.00 408,384.38
Base 97.234376 2,479.48 0.00 0.00 408,384.38

15 Nov 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/FED20 Nov 2012

260,000.000 1.000000 NHIO Local 100.902342 1,884.65 0.00 0.00 262,346.09
Base 100.902342 1,884.65 0.00 0.00 262,346.09

15 Nov 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/FED20 Nov 2012

270,000.000 1.000000 NHIO Local 100.847656 1,957.13 0.00 0.00 272,288.67
Base 100.847656 1,957.13 0.00 0.00 272,288.67

15 Nov 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/FED20 Nov 2012

1,205,000.000 1.000000 NHIO Local 100.761719 8,734.61 0.00 0.00 1,214,178.71
Base 100.761719 8,734.61 0.00 0.00 1,214,178.71

15 Nov 2012 RBS SECURITIES INC. USD/FED20 Nov 2012

270,000.000 1.000000 NHIO Local 100.875000 1,957.13 0.00 0.00 272,362.50
Base 100.875000 1,957.13 0.00 0.00 272,362.50

12 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/FED13 Dec 2012

95,000.000 1.000000 NHIO Local 97.429688 851.90 0.00 0.00 92,558.20
Base 97.429688 851.90 0.00 0.00 92,558.20
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912810QX9 Total

2,520,000.000 Local 17,864.90 0.00 0.00 2,522,118.55
Base 17,864.90 0.00 0.00 2,522,118.55

912810QY7 US TREASURY N/B 2.75%   15 Nov 2042 12 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED13 Dec 2012

825,000.000 1.000000 NHIO Local 97.175782 1,754.83 0.00 0.00 801,700.20
Base 97.175782 1,754.83 0.00 0.00 801,700.20

13 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/FED14 Dec 2012

1,700,000.000 1.000000 NHIO Local 96.812500 3,745.17 0.00 0.00 1,645,812.50
Base 96.812500 3,745.17 0.00 0.00 1,645,812.50

912810QY7 Total

2,525,000.000 Local 5,500.00 0.00 0.00 2,447,512.70
Base 5,500.00 0.00 0.00 2,447,512.70

912828BR0 US TREASURY N/B 4.25%   15 Nov 2013 18 Oct 2012 WILLIAMS CAPITAL GROUP(THE) USD/FED19 Oct 2012

10,000,000.000 1.000000 NHFJ Local 104.289062 181,317.93 0.00 0.00 10,428,906.20
Base 104.289062 181,317.93 0.00 0.00 10,428,906.20

912828HR4 US TREASURY N/B 3.5%   15 Feb 2018 18 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FED20 Dec 2012

295,000.000 1.000000 NHHW Local 113.585538 3,563.25 0.00 0.00 335,077.34
Base 113.585538 3,563.25 0.00 0.00 335,077.34

912828JR2 US TREASURY N/B 3.75%   15 Nov 2018 24 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/FED25 Oct 2012

1,000,000.000 1.000000 NHFJ Local 116.324212 16,610.05 0.00 0.00 1,163,242.12
Base 116.324212 16,610.05 0.00 0.00 1,163,242.12

912828KQ2 US TREASURY N/B 3.125%   15 May 2019 18 Oct 2012 WILLIAMS CAPITAL GROUP(THE) USD/FED19 Oct 2012

3,000,000.000 1.000000 NHFJ Local 112.593750 39,996.60 0.00 0.00 3,377,812.50
Base 112.593750 39,996.60 0.00 0.00 3,377,812.50

24 Oct 2012 BANK OF NOVA SCOTIA, NEW YORK/IPA USD/FED25 Oct 2012

1,500,000.000 1.000000 NHFJ Local 112.890625 20,762.57 0.00 0.00 1,693,359.38
Base 112.890625 20,762.57 0.00 0.00 1,693,359.38
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912828KQ2 Total

4,500,000.000 Local 60,759.17 0.00 0.00 5,071,171.88
Base 60,759.17 0.00 0.00 5,071,171.88

912828ND8 US TREASURY N/B 3.5%   15 May 2020 22 Oct 2012 CABRERA CAPITAL MARKETS USD/FED23 Oct 2012

2,000,000.000 1.000000 NHFJ Local 115.562500 30,625.00 0.00 0.00 2,311,250.00
Base 115.562500 30,625.00 0.00 0.00 2,311,250.00

24 Oct 2012 FIRST TENNESSEE BANK N A BOND DIVIS USD/FED25 Oct 2012

1,000,000.000 1.000000 NHFJ Local 115.820313 15,502.72 0.00 0.00 1,158,203.13
Base 115.820313 15,502.72 0.00 0.00 1,158,203.13

912828ND8 Total

3,000,000.000 Local 46,127.72 0.00 0.00 3,469,453.13
Base 46,127.72 0.00 0.00 3,469,453.13

912828PR5 US TREASURY N/B 0.625%   31 Jan 2013 13 Dec 2012 LOOP CAPITAL MARKETS LLC USD/FED18 Dec 2012

15,130,000.000 1.000000 NHHW Local 100.066406 35,974.86 0.00 0.00 15,140,047.27
Base 100.066406 35,974.86 0.00 0.00 15,140,047.27

912828PX2 US TREASURY N/B 3.625%   15 Feb 2021 18 Dec 2012 GOLDMAN SACHS + CO USD/FED20 Dec 2012

1,265,000.000 1.000000 NHHW Local 116.733975 15,825.39 0.00 0.00 1,476,684.78
Base 116.733975 15,825.39 0.00 0.00 1,476,684.78

912828QJ2 US TREASURY N/B 2.125%   29 Feb 2016 18 Dec 2012 GOLDMAN SACHS + CO USD/FED20 Dec 2012

845,000.000 1.000000 NHHW Local 105.394196 5,505.92 0.00 0.00 890,580.96
Base 105.394196 5,505.92 0.00 0.00 890,580.96

912828QN3 US TREASURY N/B 3.125%   15 May 2021 18 Dec 2012 CITIGROUPGLOBAL MARKETS INC SALOMON USD/FED20 Dec 2012

2,750,000.000 1.000000 NHHW Local 112.745693 8,308.87 0.00 0.00 3,100,506.58
Base 112.745693 8,308.87 0.00 0.00 3,100,506.58

912828QU7 US TREASURY N/B 0.625%   15 Jul 2014 18 Dec 2012 LOOP CAPITAL MARKETS LLC USD/FED20 Dec 2012

4,460,000.000 1.000000 NHHW Local 100.562500 11,968.07 0.00 0.00 4,485,087.50
Base 100.562500 11,968.07 0.00 0.00 4,485,087.50
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912828QW3 US TREASURY N/B 0.375%   31 Jul 2013 18 Dec 2012 DEUTSCHE BANK SECURITIES, INC. USD/FED20 Dec 2012

3,000,000.000 1.000000 NHHW Local 100.144196 4,341.03 0.00 0.00 3,004,325.89
Base 100.144196 4,341.03 0.00 0.00 3,004,325.89

912828RC6 US TREASURY N/B 2.125%   15 Aug 2021 18 Oct 2012 WILLIAMS CAPITAL GROUP(THE) USD/FED19 Oct 2012

3,000,000.000 1.000000 NHFJ Local 104.062500 11,260.19 0.00 0.00 3,121,875.00
Base 104.062500 11,260.19 0.00 0.00 3,121,875.00

22 Oct 2012 CABRERA CAPITAL MARKETS USD/FED23 Oct 2012

1,000,000.000 1.000000 NHFJ Local 104.351563 3,984.38 0.00 0.00 1,043,515.63
Base 104.351563 3,984.38 0.00 0.00 1,043,515.63

24 Oct 2012 GOLDMAN SACHS + CO USD/FED25 Oct 2012

1,000,000.000 1.000000 NHFJ Local 104.582031 4,099.86 0.00 0.00 1,045,820.31
Base 104.582031 4,099.86 0.00 0.00 1,045,820.31

912828RC6 Total

5,000,000.000 Local 19,344.43 0.00 0.00 5,211,210.94
Base 19,344.43 0.00 0.00 5,211,210.94

912828SM3 US TREASURY N/B 1%   31 Mar 2017 18 Dec 2012 GOLDMAN SACHS + CO USD/FED20 Dec 2012

360,000.000 1.000000 NHHW Local 101.519196 801.10 0.00 0.00 365,469.11
Base 101.519196 801.10 0.00 0.00 365,469.11

912828SV3 US TREASURY N/B 1.75%   15 May 2022 22 Oct 2012 CABRERA CAPITAL MARKETS USD/FED23 Oct 2012

1,000,000.000 1.000000 NHFJ Local 100.031250 7,656.25 0.00 0.00 1,000,312.50
Base 100.031250 7,656.25 0.00 0.00 1,000,312.50

24 Oct 2012 CREDIT SUISSE SECURITIES (USA) LLC USD/FED25 Oct 2012

1,000,000.000 1.000000 NHFJ Local 100.222656 7,751.36 0.00 0.00 1,002,226.56
Base 100.222656 7,751.36 0.00 0.00 1,002,226.56

912828SV3 Total

2,000,000.000 Local 15,407.61 0.00 0.00 2,002,539.06
Base 15,407.61 0.00 0.00 2,002,539.06

912828TL4 US TREASURY N/B 0.25%   31 Aug 2014 09 Nov 2012 LOOP CAPITAL MARKETS LLC USD/FED13 Nov 2012

Prepared by State StreetPage 1200



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

8,500,000.000 1.000000 NHFS Local 99.984375 4,343.92 0.00 0.00 8,498,671.88
Base 99.984375 4,343.92 0.00 0.00 8,498,671.88

912828TZ3 US TREASURY N/B 0.25%   30 Nov 2014 13 Dec 2012 LOOP CAPITAL MARKETS LLC USD/FED

4,000,000.000 1.000000 NHFS Local 100.996094 384.62 0.00 0.00 4,039,843.75
Base 100.996094 384.62 0.00 0.00 4,039,843.75

13 Dec 2012 LOOP CAPITAL MARKETS LLC USD/FEDCANCEL

-4,000,000.000 1.000000 NHFS Local 100.996094 -384.62 0.00 0.00 -4,039,843.75
Base 100.996094 -384.62 0.00 0.00 -4,039,843.75

13 Dec 2012 LOOP CAPITAL MARKETS LLC USD/FED14 Dec 2012

4,000,000.000 1.000000 NHFS Local 99.996094 384.62 0.00 0.00 3,999,843.75
Base 99.996094 384.62 0.00 0.00 3,999,843.75

912828TZ3 Total

4,000,000.000 Local 384.62 0.00 0.00 3,999,843.75
Base 384.62 0.00 0.00 3,999,843.75

912828UC2 US TREASURY N/B 0.25%   15 Dec 2015 28 Dec 2012 LOOP CAPITAL MARKETS LLC USD/FED31 Dec 2012

5,000,000.000 1.000000 NHFS Local 99.687500 549.45 0.00 0.00 4,984,375.00
Base 99.687500 549.45 0.00 0.00 4,984,375.00

91301PAG4 UNITED SURGICAL PARTNERS INTL 1%   03 Apr 2019 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,865.630 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,865.63
Base 100.000000 0.00 0.00 0.00 1,865.63

914908AJ7 UNIVISION COMMUNICATIONS INC 1%   29 Sep 2014 04 Oct 2012 RESTRUCTURE NON CASH USD/OTH

173,575.060 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 173,366.77
Base 99.880000 0.00 0.00 0.00 173,366.77

04 Oct 2012 RESTRUCTURE NON CASH USD/OTHCANCEL

-173,575.060 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 -173,366.77
Base 99.880000 0.00 0.00 0.00 -173,366.77

04 Oct 2012 1 RESTRUCTURE NON CASH USD/OTH24 Oct 2012

173,575.060 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 173,358.09
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Base 99.875000 0.00 0.00 0.00 173,358.09

31 Oct 2012 SHARE ADJUSTMENT USD/BOS31 Oct 2012

0.010 1.000000 NHHL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

914908AJ7 Total

173,575.070 Local 0.00 0.00 0.00 173,358.09
Base 0.00 0.00 0.00 173,358.09

91832FAC3 VSS AHC CONS HLDGS CORP 1%   31 May 2014 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,265.380 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,265.38
Base 100.000000 0.00 0.00 0.00 1,265.38

91916DAC7 VALITAS HEALTH SVCS INC 1%   02 Jun 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

4,011.450 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,011.45
Base 100.000000 0.00 0.00 0.00 4,011.45

921BGSII6 ENCOMPASS DIGITAL MEDIA, INC. 1%   10 Aug 2017 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

195.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 195.00
Base 100.000000 0.00 0.00 0.00 195.00

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

77,805.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 77,026.95
Base 99.000000 0.00 0.00 0.00 77,026.95

921BGSII6 Total

78,000.000 Local 0.00 0.00 0.00 77,221.95
Base 0.00 0.00 0.00 77,221.95

921BGXII5 HAMILTON SUNDSTRAND INDUSTRIAL 1%   13 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

2,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,980,000.00
Base 99.000000 0.00 0.00 0.00 1,980,000.00

921DCJII6 ALLIANCE LAUNDRY SYSTEMS LLC 1%   07 Dec 2018 07 Dec 2012 BANK OF AMERICA USD/OTH

500,000.000 1.000000 NHHM Local 100.125000 0.00 0.00 0.00 500,625.00
Base 100.125000 0.00 0.00 0.00 500,625.00
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07 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-500,000.000 1.000000 NHHM Local 100.125000 0.00 0.00 0.00 -500,625.00
Base 100.125000 0.00 0.00 0.00 -500,625.00

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

500,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 497,500.00
Base 99.500000 0.00 0.00 0.00 497,500.00

921DCJII6 Total

500,000.000 Local 0.00 0.00 0.00 497,500.00
Base 0.00 0.00 0.00 497,500.00

921DCKII3 ALLIANCE LAUNDRY SYSTEMS LLC 1%   07 Dec 2019 11 Dec 2012 BANK OF AMERICA USD/OTH

190,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 191,900.00
Base 101.000000 0.00 0.00 0.00 191,900.00

11 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-190,000.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 -191,900.00
Base 101.000000 0.00 0.00 0.00 -191,900.00

921DCKII3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

921DLIII8 MEDASSETS INC. 1%   30 Nov 2019 11 Dec 2012 JP MORGANCHASE BANK USD/OTH

92,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 91,080.00
Base 99.000000 0.00 0.00 0.00 91,080.00

921DLKII3 CUSTOM BUILDING PRODUCTS INC. 1%   12 Dec 2019 13 Dec 2012 BANK OF AMERICA USD/OTH

410,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 407,950.00
Base 99.500000 0.00 0.00 0.00 407,950.00

13 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-410,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -407,950.00
Base 99.500000 0.00 0.00 0.00 -407,950.00
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921DLKII3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

921DLMII9 SPANSION LLC 1%   11 Dec 2018 31 Dec 2012 4 PAYDOWN USD/OTHOPEN

5,128.210 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,128.21
Base 100.000000 0.00 0.00 0.00 5,128.21

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

1,994,871.790 1.000000 NHHM Local 99.499999 0.00 0.00 0.00 1,984,897.43
Base 99.499999 0.00 0.00 0.00 1,984,897.43

921DLMII9 Total

2,000,000.000 Local 0.00 0.00 0.00 1,990,025.64
Base 0.00 0.00 0.00 1,990,025.64

921EJJII7 TRIBUNE COMPANY 1%   17 Dec 2019 18 Dec 2012 33 JP MORGANCHASE BANK USD/OTHOPEN

369,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 368,557.20
Base 99.880000 0.00 0.00 0.00 368,557.20

921ESNII8 HOUGHTON INTERNATIONAL, INC. 0.01%   16 Dec 2019 13 Dec 2012 35 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

138,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 139,035.00
Base 100.750000 0.00 0.00 0.00 139,035.00

921ESQII1 RIVERBED TECHNOLOGY, INC. 1%   13 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

921ESTII5 SAGE PRODUCT INC. 1%   17 Dec 2019 13 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

440,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 435,600.00
Base 99.000000 0.00 0.00 0.00 435,600.00

921ESTII5 SAGE PRODUCT INC. 1%   17 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00
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921ESTII5 Total

1,190,000.000 Local 0.00 0.00 0.00 1,178,100.00
Base 0.00 0.00 0.00 1,178,100.00

921FBIII4 ANCESTRY.COM 1%   18 Dec 2019 19 Dec 2012 32 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

220,000.000 1.000000 NHHL Local 97.000000 0.00 0.00 0.00 213,400.00
Base 97.000000 0.00 0.00 0.00 213,400.00

921FPSII7 CUMULUS MEDIA HOLDINGS INC. 3.5%   17 Sep 2018 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

4,958.490 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,958.49
Base 100.000000 0.00 0.00 0.00 4,958.49

921FSAII3 USI HOLDINGS CORPORATION 0.01%   27 Dec 2019 14 Dec 2012 34 CITIBANK ADR USD/OTHOPEN

249,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 249,000.00
Base 100.000000 0.00 0.00 0.00 249,000.00

17 Dec 2012 34 CITIBANK ADR USD/OTHOPEN

340,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 339,592.00
Base 99.880000 0.00 0.00 0.00 339,592.00

17 Dec 2012 34 CITIBANK ADR USD/OTHOPEN

241,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 241,000.00
Base 100.000000 0.00 0.00 0.00 241,000.00

921FSAII3 Total

830,000.000 Local 0.00 0.00 0.00 829,592.00
Base 0.00 0.00 0.00 829,592.00

921FSZII8 NORTHERN TOOL + EQUIPMENT COMP 1%   06 Dec 2018 17 Dec 2012 27 JP MORGANCHASE BANK USD/OTHOPEN

224,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 224,000.00
Base 100.000000 0.00 0.00 0.00 224,000.00

92203MAH6 VANGUARD HEALTH HLDG CO II LLC 5%   29 Jan 2016 01 Oct 2012 PAYDOWN USD/OTH01 Oct 2012

1,837.830 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,837.83
Base 100.000000 0.00 0.00 0.00 1,837.83
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92343VAN4 VERIZON COMMUNICATIONS 5.25%   15 Apr 2013 18 Dec 2012 WELLS FARGO SECURITIES, LLC USD/DTC20 Dec 2012

165,000.000 1.000000 NHHW Local 101.449000 1,564.06 0.00 0.00 167,390.85
Base 101.449000 1,564.06 0.00 0.00 167,390.85

92343VAY0 VERIZON COMMUNICATIONS 3%   01 Apr 2016 18 Dec 2012 WELLS FARGO SECURITIES, LLC USD/DTC20 Dec 2012

310,000.000 1.000000 NHHW Local 106.438000 2,040.83 0.00 0.00 329,957.80
Base 106.438000 2,040.83 0.00 0.00 329,957.80

92553JAC0 GOODYEAR ENGINEERED PRODUCTS 1%   31 Jul 2014 24 Oct 2012 3 BARCLAYS BANK USD/OTH05 Nov 2012

840,515.020 1.000000 NHHM Local 99.375001 0.00 0.00 0.00 835,261.81
Base 99.375001 0.00 0.00 0.00 835,261.81

92553JAD8 GOODYEAR ENGINEERED PRODUCTS 1%   31 Jul 2014 24 Oct 2012 3 BARCLAYS BANK USD/OTH05 Nov 2012

120,479.210 1.000000 NHHM Local 99.375020 0.00 0.00 0.00 119,726.24
Base 99.375020 0.00 0.00 0.00 119,726.24

92553JAH9 VEYANCE TECHNOLOGIES INC 1%   31 Jul 2014 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,250.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,250.00
Base 100.000000 0.00 0.00 0.00 1,250.00

92826DAC4 VIRTUAL RADIOLOGIC CORP 1%   22 Dec 2016 01 Oct 2012 1 PAYDOWN USD/OTH02 Oct 2012

1,338.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,338.50
Base 100.000000 0.00 0.00 0.00 1,338.50

31 Dec 2012 3 PAYDOWN USD/OTHOPEN

1,338.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,338.50
Base 100.000000 0.00 0.00 0.00 1,338.50

92826DAC4 Total

2,677.000 Local 0.00 0.00 0.00 2,677.00
Base 0.00 0.00 0.00 2,677.00

92826DAD2 VIRTUAL RADIOLOGIC CORP 1%   22 Dec 2016 01 Oct 2012 1 PAYDOWN USD/OTH02 Oct 2012

530.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 530.53
Base 100.000000 0.00 0.00 0.00 530.53
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31 Dec 2012 3 PAYDOWN USD/OTHOPEN

530.530 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 530.53
Base 100.000000 0.00 0.00 0.00 530.53

92826DAD2 Total

1,061.060 Local 0.00 0.00 0.00 1,061.06
Base 0.00 0.00 0.00 1,061.06

92829EAG0 VISANT CORP 1%   22 Dec 2016 14 Dec 2012 3 PAYDOWN USD/OTH17 Dec 2012

26,599.160 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 26,599.16
Base 100.000000 0.00 0.00 0.00 26,599.16

92839UAF4 VISTEON CORP 6.75%   15 Apr 2019 14 Dec 2012 CALLED BONDS USD/DTC14 Dec 2012

258,000.000 1.000000 NHFS Local 103.000000 2,854.12 0.00 0.00 265,740.00
Base 103.000000 2,854.12 0.00 0.00 265,740.00

92928GAC4 WCA WASTE CORP 1%   23 Mar 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

950.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 950.00
Base 100.000000 0.00 0.00 0.00 950.00

931142CK7 WAL MART STORES INC 6.5%   15 Aug 2037 18 Dec 2012 WELLS FARGO SECURITIES, LLC USD/DTC20 Dec 2012

100,000.000 1.000000 NHHW Local 139.325000 2,256.94 0.00 0.00 139,325.00
Base 139.325000 2,256.94 0.00 0.00 139,325.00

93208WAC8 WALL STREET SYS HLDGS INC 1%   20 Jun 2017 25 Oct 2012 1 PAYDOWN USD/OTH26 Oct 2012

614,609.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 614,609.76
Base 100.000000 0.00 0.00 0.00 614,609.76

93317CAB2 WALTER INVT MGMT CORP 1%   30 Jun 2016 28 Nov 2012 1 PAYDOWN USD/OTH29 Nov 2012

1,311,046.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,311,046.14
Base 100.000000 0.00 0.00 0.00 1,311,046.14

93317CAG1 WALTER INVT MGMT CORP 1%   15 Nov 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

13,500.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 13,500.00
Base 100.000000 0.00 0.00 0.00 13,500.00
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94321YAC4 WAUPACA FOUNDRY INC 1%   29 Jun 2017 01 Oct 2012 PAYDOWN USD/OTH01 Oct 2012

18,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 18,750.00
Base 100.000000 0.00 0.00 0.00 18,750.00

07 Nov 2012 1 PAYDOWN USD/OTH08 Nov 2012

183,173.080 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 183,173.08
Base 100.000000 0.00 0.00 0.00 183,173.08

08 Nov 2012 1 PAYDOWN USD/OTH09 Nov 2012

1,298,076.920 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,298,076.92
Base 100.000000 0.00 0.00 0.00 1,298,076.92

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

18,906.240 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 18,906.24
Base 100.000000 0.00 0.00 0.00 18,906.24

94321YAC4 Total

1,518,906.240 Local 0.00 0.00 0.00 1,518,906.24
Base 0.00 0.00 0.00 1,518,906.24

94732YAF0 WEB.COM GROUP INC 0% 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

4,023.900 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,023.90
Base 100.000000 0.00 0.00 0.00 4,023.90

94732YAF0 WEB.COM GROUP INC 0% 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

94732YAF0 Total

7,773.900 Local 0.00 0.00 0.00 7,773.90
Base 0.00 0.00 0.00 7,773.90

948627AQ7 WEIGHT WATCHERS INTL INC 1%   15 Mar 2019 01 Oct 2012 PAYDOWN USD/OTH01 Oct 2012

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012
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3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

948627AQ7 Total

7,500.000 Local 0.00 0.00 0.00 7,500.00
Base 0.00 0.00 0.00 7,500.00

94974BEV8 WELLS FARGO + COMPANY 4.6%   01 Apr 2021 03 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/DTC06 Dec 2012

215,000.000 1.000000 NHID Local 115.894000 1,785.69 0.00 0.00 249,172.10
Base 115.894000 1,785.69 0.00 0.00 249,172.10

950589AE1 WENDYS INTL INC 1%   15 May 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

95235LAJ9 WEST CORP 1%   15 Jul 2016 28 Sep 2012 PAYDOWN USD/OTH28 Sep 2012

5,250.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 5,250.00
Base 100.000000 0.00 0.00 0.00 5,250.00

15 Oct 2012 STATE STREET BANK AND TRUST USD/OTH15 Oct 2012

2,094,750.000 1.000000 NHFS Local 99.249999 0.00 0.00 0.00 2,079,039.37
Base 99.249999 0.00 0.00 0.00 2,079,039.37

95235LAJ9 Total

2,100,000.000 Local 0.00 0.00 0.00 2,084,289.37
Base 0.00 0.00 0.00 2,084,289.37

95235LAK6 WEST CORP 1%   30 Jun 2018 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

5,250.000 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 5,250.00
Base 100.000000 0.00 0.00 0.00 5,250.00

955EUEII4 AWAS AVIATION CAPITAL LTD. 1%   18 Jun 2018 16 Oct 2012 PAYDOWN USD/OTH16 Oct 2012

11,809.640 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 11,809.64
Base 100.000000 0.00 0.00 0.00 11,809.64

955EUKII0 WOLVERINE WORLDWIDE, INC. 1%   31 Jul 2019 13 Nov 2012 1 PAYDOWN USD/OTH14 Nov 2012

89,285.710 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 89,285.71
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Units/Original Face

Base 100.000000 0.00 0.00 0.00 89,285.71

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,901.790 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,901.79
Base 100.000000 0.00 0.00 0.00 2,901.79

955EUKII0 Total

92,187.500 Local 0.00 0.00 0.00 92,187.50
Base 0.00 0.00 0.00 92,187.50

955FWGII4 BSN MEDICAL 200%   27 Jul 2019 29 Oct 2012 2 PAYDOWN USD/OTH31 Oct 2012

460,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 460,000.00
Base 100.000000 0.00 0.00 0.00 460,000.00

955KELII2 UNIFRAX CORPORATION 1%   28 Nov 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,431,682.500 1.000000 NHHL Local 99.896682 0.00 0.00 0.00 1,430,203.32
Base 99.896682 0.00 0.00 0.00 1,430,203.32

955KNCII2 HAWKER BEECHCRAFT 0% 09 Oct 2012 PAYDOWN USD/OTH09 Oct 2012

4,242.390 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,242.39
Base 100.000000 0.00 0.00 0.00 4,242.39

96758DAP8 WIDEOPENWEST FIN LLC 6.25%   12 Jul 2018 28 Nov 2012 CREDIT SUISSE FIRST BOSTON USD/OTH06 Dec 2012

744,375.000 1.000000 NHHM Local 101.125000 0.00 0.00 0.00 752,749.22
Base 101.125000 0.00 0.00 0.00 752,749.22

96758DAP8 WIDEOPENWEST FIN LLC 6.25%   12 Jul 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

3,062.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,062.50
Base 100.000000 0.00 0.00 0.00 3,062.50

96758DAP8 WIDEOPENWEST FIN LLC 6.25%   12 Jul 2018 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

3,759.400 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,759.40
Base 100.000000 0.00 0.00 0.00 3,759.40

96758DAP8 Total

751,196.900 Local 0.00 0.00 0.00 759,571.12
Base 0.00 0.00 0.00 759,571.12
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

970GCAII8 SCHAEFFLER AG 1%   27 Jan 2017 19 Dec 2012 PAYDOWN USD/OTH

1,330,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,330,000.00
Base 100.000000 0.00 0.00 0.00 1,330,000.00

19 Dec 2012 PAYDOWN USD/OTHCANCEL

-1,330,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,330,000.00
Base 100.000000 0.00 0.00 0.00 -1,330,000.00

19 Dec 2012 PAYDOWN USD/OTH19 Dec 2012

1,330,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,330,000.00
Base 100.000000 0.00 0.00 0.00 1,330,000.00

970GCAII8 Total

1,330,000.000 Local 0.00 0.00 0.00 1,330,000.00
Base 0.00 0.00 0.00 1,330,000.00

970LLAII7 SAFETY KLEEN 1%   17 Feb 2017 01 Oct 2012 PAYDOWN USD/OTH01 Oct 2012

2,777.780 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,777.78
Base 100.000000 0.00 0.00 0.00 2,777.78

28 Dec 2012 PAYDOWN USD/OTH28 Dec 2012

991,666.660 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 991,666.66
Base 100.000000 0.00 0.00 0.00 991,666.66

970LLAII7 Total

994,444.440 Local 0.00 0.00 0.00 994,444.44
Base 0.00 0.00 0.00 994,444.44

970NJEII8 GO DADDY OPERATING COMPANY 1%   17 Dec 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,089,641.440 1.000000 NHHL Local 96.713405 0.00 0.00 0.00 1,053,829.34
Base 96.713405 0.00 0.00 0.00 1,053,829.34

970NJRII9 FIFTH THIRD PROCESSING 1%   27 Feb 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,795.030 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,795.03
Base 100.000000 0.00 0.00 0.00 2,795.03

970RWAII2 CENGAGE LEARNING, INC. 1%   05 Jul 2017 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012
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665,833.980 1.000000 NHHL Local 92.651099 0.00 0.00 0.00 616,902.50
Base 92.651099 0.00 0.00 0.00 616,902.50

970YPLII1 CONTAINER STORE INC 1%   14 Apr 2018 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

3,975.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,975.00
Base 100.000000 0.00 0.00 0.00 3,975.00

31 Dec 2012 SHARE ADJUSTMENT USD/BOS

973.800 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 973.80
Base 100.000000 0.00 0.00 0.00 973.80

970YPLII1 Total

4,948.800 Local 0.00 0.00 0.00 4,948.80
Base 0.00 0.00 0.00 4,948.80

970YQDII8 SPROUTS FARMERS MARKETS HOLDIN 1%   20 Apr 2018 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

2,925.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,925.00
Base 100.000000 0.00 0.00 0.00 2,925.00

970YQJII5 EMDEON BUSINESS SERVICES LLC 1%   02 Nov 2018 10 Oct 2012 STATE STREET BANK AND TRUST USD/OTH10 Oct 2012

1,072,669.690 1.000000 NHHL Local 100.035487 0.00 0.00 0.00 1,073,050.35
Base 100.035487 0.00 0.00 0.00 1,073,050.35

970YQJII5 EMDEON BUSINESS SERVICES LLC 1%   02 Nov 2018 10 Oct 2012 STATE STREET BANK AND TRUST USD/OTH10 Oct 2012

497,499.980 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 497,499.98
Base 100.000000 0.00 0.00 0.00 497,499.98

970YQJII5 Total

1,570,169.670 Local 0.00 0.00 0.00 1,570,550.33
Base 0.00 0.00 0.00 1,570,550.33

970YYNII7 LAWSON SOFTWARE INC 1%   18 Oct 2016 01 Oct 2012 1 PAYDOWN USD/OTH02 Oct 2012

10,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 10,875.00
Base 100.000000 0.00 0.00 0.00 10,875.00

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

10,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 10,875.00
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Base 100.000000 0.00 0.00 0.00 10,875.00

970YYNII7 Total

21,750.000 Local 0.00 0.00 0.00 21,750.00
Base 0.00 0.00 0.00 21,750.00

971QGDII5 OCWEN FINANCIAL CORP. 1%   01 Sep 2016 12 Dec 2011 BARCLAYS BANK USD/OTHCANCEL

-160,000.000 1.000000 NHHL Local 98.625000 0.00 0.00 0.00 -157,800.00
Base 98.625000 0.00 0.00 0.00 -157,800.00

19 Apr 2012 BARCLAYS BANK USD/OTHCANCEL

-390,000.000 1.000000 NHHL Local 98.625000 0.00 0.00 0.00 -384,637.50
Base 98.625000 0.00 0.00 0.00 -384,637.50

12 Dec 2011 300 BARCLAYS BANK USD/OTH01 Nov 2012

160,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 157,600.00
Base 98.500000 0.00 0.00 0.00 157,600.00

19 Apr 2012 196 BARCLAYS BANK USD/OTH01 Nov 2012

390,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 384,150.00
Base 98.500000 0.00 0.00 0.00 384,150.00

971QGDII5 Total

0.000 Local 0.00 0.00 0.00 -687.50
Base 0.00 0.00 0.00 -687.50

97381HAM9 WINDSTREAM CORP  SYNDICATED  L 1%   08 Aug 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

973ZJQII1 WEB.COM GROUP, INC. 0.23%   27 Oct 2017 22 Mar 2012 STATE STREET BANK AND TRUST USD/OTHCANCEL

-1,652,500.000 1.000000 NHHL Local 96.494704 0.00 0.00 0.00 -1,594,575.00
Base 96.494704 0.00 0.00 0.00 -1,594,575.00

19 Jan 2012 JPMORGAN CHASE BANK USD/OTHCANCEL

-180,000.000 1.000000 NHHL Local 95.000000 0.00 0.00 0.00 -171,000.00
Base 95.000000 0.00 0.00 0.00 -171,000.00
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30 Jan 2012 PAYDOWN USD/OTHCANCEL

-7,500.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -7,500.00
Base 100.000000 0.00 0.00 0.00 -7,500.00

17 Feb 2012 DATEK PLANNING CO USD/OTHCANCEL

-892,500.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -892,500.00
Base 100.000000 0.00 0.00 0.00 -892,500.00

973ZJQII1 Total

-2,732,500.000 Local 0.00 0.00 0.00 -2,665,575.00
Base 0.00 0.00 0.00 -2,665,575.00

975EYZII9 INC. RESEARCH 1%   12 Jul 2018 01 Oct 2012 PAYDOWN USD/OTH

10,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 10,875.00
Base 100.000000 0.00 0.00 0.00 10,875.00

01 Oct 2012 PAYDOWN USD/OTHCANCEL

-10,875.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -10,875.00
Base 100.000000 0.00 0.00 0.00 -10,875.00

975EYZII9 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

97758MAC5 WOK ACQUISITION CORP 1%   02 Jul 2019 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

3,750.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,750.00
Base 100.000000 0.00 0.00 0.00 3,750.00

97789PAB3 WOLVERINE HEALTHCARE ANALYTICS 1%   06 Jun 2019 03 Oct 2012 36 RESTRUCTURE NON CASH USD/OTH08 Nov 2012

1,790,512.500 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 1,754,702.25
Base 98.000000 0.00 0.00 0.00 1,754,702.25

19 Dec 2012 29 JP MORGANCHASE BANK USD/OTHOPEN

592,144.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 592,144.00
Base 100.000000 0.00 0.00 0.00 592,144.00

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012
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5,243.470 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,243.47
Base 100.000000 0.00 0.00 0.00 5,243.47

97789PAB3 Total

2,387,899.970 Local 0.00 0.00 0.00 2,352,089.72
Base 0.00 0.00 0.00 2,352,089.72

977HSEII4 JOHNNY APPLESEEDS 1%   25 Apr 2016 30 Oct 2012 1 PAYDOWN USD/OTH31 Oct 2012

163,636.360 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 163,636.36
Base 100.000000 0.00 0.00 0.00 163,636.36

14 Dec 2012 3 PAYDOWN USD/OTH17 Dec 2012

109,090.910 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 109,090.91
Base 100.000000 0.00 0.00 0.00 109,090.91

28 Dec 2012 PAYDOWN USD/OTH28 Dec 2012

169,138.300 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 169,138.30
Base 100.000000 0.00 0.00 0.00 169,138.30

977HSEII4 Total

441,865.570 Local 0.00 0.00 0.00 441,865.57
Base 0.00 0.00 0.00 441,865.57

977JBEII8 ASURION CORPORATION 1%   24 May 2018 20 Jun 2011 RESTRUCTURE NON CASH USD/OTHCANCEL

-1,031,940.000 1.000000 NHHL Local 99.090000 0.00 0.00 0.00 -1,022,549.35
Base 99.090000 0.00 0.00 0.00 -1,022,549.35

20 Jun 2011 500 RESTRUCTURE NON CASH USD/OTH01 Nov 2012

1,031,940.000 1.000000 NHHL Local 98.958081 0.00 0.00 0.00 1,021,188.03
Base 98.958081 0.00 0.00 0.00 1,021,188.03

977JBEII8 Total

0.000 Local 0.00 0.00 0.00 -1,361.32
Base 0.00 0.00 0.00 -1,361.32

977UMMII3 ALERE, INC. 1%   06 Jul 2017 11 Jul 2011 JEFFRIES & COMPANY INC USD/OTHCANCEL

-693,470.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -693,470.00
Base 100.000000 0.00 0.00 0.00 -693,470.00
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12 Jul 2011 JEFFRIES & COMPANY INC USD/OTHCANCEL

-138,694.000 1.000000 NHHL Local 99.874998 0.00 0.00 0.00 -138,520.63
Base 99.874998 0.00 0.00 0.00 -138,520.63

12 Jul 2011 JEFFRIES & COMPANY INC USD/OTHCANCEL

-277,388.000 1.000000 NHHL Local 99.875001 0.00 0.00 0.00 -277,041.27
Base 99.875001 0.00 0.00 0.00 -277,041.27

11 Jul 2011 471 JEFFRIES & COMPANY INC USD/OTH01 Nov 2012

693,470.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 693,470.00
Base 100.000000 0.00 0.00 0.00 693,470.00

12 Jul 2011 471 JEFFRIES & COMPANY INC USD/OTH01 Nov 2012

138,694.000 1.000000 NHHL Local 99.874998 0.00 0.00 0.00 138,520.63
Base 99.874998 0.00 0.00 0.00 138,520.63

12 Jul 2011 471 JEFFRIES & COMPANY INC USD/OTH01 Nov 2012

277,388.000 1.000000 NHHL Local 99.875001 0.00 0.00 0.00 277,041.27
Base 99.875001 0.00 0.00 0.00 277,041.27

977UMMII3 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

977UTAII2 ENDO PHARMACEUTICALS 1%   18 Jun 2018 10 Oct 2012 STATE STREET BANK AND TRUST USD/OTH10 Oct 2012

229,357.140 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 229,357.14
Base 100.000000 0.00 0.00 0.00 229,357.14

983024AA8 WYETH LLC 3.11728%   15 Mar 20 26 Dec 2012 CALLED BONDS USD/DTC

2,190,000.000 1.000000 NHFI Local 100.000000 33,792.91 0.00 0.00 2,190,000.00
Base 100.000000 33,792.91 0.00 0.00 2,190,000.00

26 Dec 2012 CALLED BONDS USD/DTCCANCEL

-2,190,000.000 1.000000 NHFI Local 100.000000 -33,792.91 0.00 0.00 -2,190,000.00
Base 100.000000 -33,792.91 0.00 0.00 -2,190,000.00

26 Dec 2012 CALLED BONDS USD/DTC26 Dec 2012

Prepared by State StreetPage 1216



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

2,190,000.000 1.000000 NHFI Local 101.140514 33,792.91 0.00 0.00 2,214,977.27
Base 101.140514 33,792.91 0.00 0.00 2,214,977.27

983024AA8 Total

2,190,000.000 Local 33,792.91 0.00 0.00 2,214,977.27
Base 33,792.91 0.00 0.00 2,214,977.27

98305LAD1 WYLE SVCS CORP 1%   26 Mar 2017 01 Oct 2012 PAYDOWN USD/OTH01 Oct 2012

1,799.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,799.95
Base 100.000000 0.00 0.00 0.00 1,799.95

31 Dec 2012 PAYDOWN USD/OTH

28,446.260 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 28,446.26
Base 100.000000 0.00 0.00 0.00 28,446.26

31 Dec 2012 PAYDOWN USD/OTHCANCEL

-28,446.260 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -28,446.26
Base 100.000000 0.00 0.00 0.00 -28,446.26

28 Dec 2012 5 PAYDOWN USD/OTHOPEN

49,305.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 49,305.25
Base 100.000000 0.00 0.00 0.00 49,305.25

28 Dec 2012 5 PAYDOWN USD/OTHOPEN

11,232.560 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 11,232.56
Base 100.000000 0.00 0.00 0.00 11,232.56

98305LAD1 Total

62,337.760 Local 0.00 0.00 0.00 62,337.76
Base 0.00 0.00 0.00 62,337.76

983TSWII0 MARSICO PARENT COMPANY 1%   14 Dec 2014 22 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-2,219,126.870 1.000000 NHHM Local 28.500000 0.00 0.00 0.00 -632,451.16
Base 28.500000 0.00 0.00 0.00 -632,451.16

14 Nov 2012 9 PAYDOWN USD/OTH23 Nov 2012

4,123.920 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,123.92
Base 100.000000 0.00 0.00 0.00 4,123.92
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22 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

1,132,858.990 1.000000 NHHM Local 28.499999 0.00 0.00 0.00 322,864.81
Base 28.499999 0.00 0.00 0.00 322,864.81

22 Aug 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-1,132,858.990 1.000000 NHHM Local 28.499999 0.00 0.00 0.00 -322,864.81
Base 28.499999 0.00 0.00 0.00 -322,864.81

10 Sep 2012 PAYDOWN USD/OTH

1,082,143.950 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,082,143.95
Base 100.000000 0.00 0.00 0.00 1,082,143.95

10 Sep 2012 PAYDOWN USD/OTHCANCEL

-1,082,143.950 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -1,082,143.95
Base 100.000000 0.00 0.00 0.00 -1,082,143.95

29 Nov 2012 SHARE ADJUSTMENT USD/BOS29 Nov 2012

0.010 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

10 Sep 2012 PAYDOWN USD/OTH10 Sep 2012

1,082,143.950 1.000000 NHHM Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

22 Aug 2012 4 CREDIT SUISSE FIRST BOSTON USD/OTH18 Dec 2012

2,221,400.810 1.000000 NHHM Local 28.499999 0.00 0.00 0.00 633,099.23
Base 28.499999 0.00 0.00 0.00 633,099.23

983TSWII0 Total

1,088,541.820 Local 0.00 0.00 0.00 4,771.99
Base 0.00 0.00 0.00 4,771.99

983ZJLII0 EXCELITAS TECHNOLOGIES CORP 1%   23 Nov 2016 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

1,288,007.980 1.000000 NHHL Local 98.914596 0.00 0.00 0.00 1,274,027.90
Base 98.914596 0.00 0.00 0.00 1,274,027.90

984DJUII8 SECURUS TECHNOLOGIES 1%   31 May 2017 31 Dec 2012 3 PAYDOWN USD/OTHOPEN
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1,688.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,688.66
Base 100.000000 0.00 0.00 0.00 1,688.66

984ZJYII1 DAE AVIATION HOLDINGS  INC 100%   29 Oct 2018 18 Oct 2012 BARCLAYS BANK USD/OTH

360,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 358,200.00
Base 99.500000 0.00 0.00 0.00 358,200.00

18 Oct 2012 BARCLAYS BANK USD/OTHCANCEL

-360,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -358,200.00
Base 99.500000 0.00 0.00 0.00 -358,200.00

18 Oct 2012 BARCLAYS BANK USD/OTH

360,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 358,200.00
Base 99.500000 0.00 0.00 0.00 358,200.00

18 Oct 2012 BARCLAYS BANK USD/OTHCANCEL

-360,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 -358,200.00
Base 99.500000 0.00 0.00 0.00 -358,200.00

18 Oct 2012 34 BARCLAYS BANK USD/OTH28 Nov 2012

247,706.420 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 246,467.89
Base 99.500000 0.00 0.00 0.00 246,467.89

984ZJYII1 Total

247,706.420 Local 0.00 0.00 0.00 246,467.89
Base 0.00 0.00 0.00 246,467.89

98699AII0 ARDENT MEDICAL SERVICES INC. 1%   23 Nov 2018 20 Nov 2012 52 BANK OF AMERICA USD/OTHOPEN

176,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 176,880.00
Base 100.500000 0.00 0.00 0.00 176,880.00

986EHSII1 CPM ACQUISITION, INC. 1%   29 Aug 2017 16 Aug 2012 STATE STREET BANK AND TRUST USD/BOS25 Oct 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

986FLRII5 ISTAR FINANCIAL  INC 1%   28 Sep 2017 11 Oct 2012 JP MORGANCHASE BANK USD/OTH

114,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 113,863.20
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Base 99.880000 0.00 0.00 0.00 113,863.20

11 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-114,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 -113,863.20
Base 99.880000 0.00 0.00 0.00 -113,863.20

16 Oct 2012 JP MORGANCHASE BANK USD/OTH

340,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 339,150.00
Base 99.750000 0.00 0.00 0.00 339,150.00

16 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-340,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 -339,150.00
Base 99.750000 0.00 0.00 0.00 -339,150.00

16 Oct 2012 JP MORGANCHASE BANK USD/OTH

340,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 339,592.00
Base 99.880000 0.00 0.00 0.00 339,592.00

16 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-340,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 -339,592.00
Base 99.880000 0.00 0.00 0.00 -339,592.00

16 Oct 2012 JP MORGANCHASE BANK USD/OTH

388,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 387,534.40
Base 99.880000 0.00 0.00 0.00 387,534.40

16 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-388,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 -387,534.40
Base 99.880000 0.00 0.00 0.00 -387,534.40

16 Oct 2012 JP MORGANCHASE BANK USD/OTH

383,630.670 1.000000 NHHL Local 99.880001 0.00 0.00 0.00 383,170.32
Base 99.880001 0.00 0.00 0.00 383,170.32

16 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-383,630.670 1.000000 NHHL Local 99.880001 0.00 0.00 0.00 -383,170.32
Base 99.880001 0.00 0.00 0.00 -383,170.32

11 Oct 2012 JP MORGANCHASE BANK USD/OTH
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112,716.230 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 112,580.97
Base 99.880000 0.00 0.00 0.00 112,580.97

11 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-112,716.230 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 -112,580.97
Base 99.880000 0.00 0.00 0.00 -112,580.97

21 Nov 2012 PAYDOWN USD/OTH

5,653.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,653.10
Base 100.000000 0.00 0.00 0.00 5,653.10

21 Nov 2012 PAYDOWN USD/OTHCANCEL

-5,653.100 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,653.10
Base 100.000000 0.00 0.00 0.00 -5,653.10

11 Oct 2012 JP MORGANCHASE BANK USD/OTH

112,722.930 1.000000 NHHL Local 99.880006 0.00 0.00 0.00 112,587.67
Base 99.880006 0.00 0.00 0.00 112,587.67

11 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-112,722.930 1.000000 NHHL Local 99.880006 0.00 0.00 0.00 -112,587.67
Base 99.880006 0.00 0.00 0.00 -112,587.67

21 Nov 2012 PAYDOWN USD/OTH

5,623.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,623.57
Base 100.000000 0.00 0.00 0.00 5,623.57

21 Nov 2012 PAYDOWN USD/OTHCANCEL

-5,623.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -5,623.57
Base 100.000000 0.00 0.00 0.00 -5,623.57

16 Oct 2012 JP MORGANCHASE BANK USD/OTH

381,627.030 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 381,150.00
Base 99.875000 0.00 0.00 0.00 381,150.00

16 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-381,627.030 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 -381,150.00
Base 99.875000 0.00 0.00 0.00 -381,150.00
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11 Oct 2012 JP MORGANCHASE BANK USD/OTH

112,127.530 1.000000 NHHL Local 99.880006 0.00 0.00 0.00 111,992.98
Base 99.880006 0.00 0.00 0.00 111,992.98

11 Oct 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-112,127.530 1.000000 NHHL Local 99.880006 0.00 0.00 0.00 -111,992.98
Base 99.880006 0.00 0.00 0.00 -111,992.98

16 Oct 2012 JPMORGAN CHASE BANK USD/OTH30 Nov 2012

381,627.030 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 381,150.00
Base 99.875000 0.00 0.00 0.00 381,150.00

11 Oct 2010 JPMORGAN CHASE BANK USD/OTH

112,127.530 1.000000 NHHL Local 99.880002 0.00 0.00 0.00 111,992.98
Base 99.880002 0.00 0.00 0.00 111,992.98

11 Oct 2010 JPMORGAN CHASE BANK USD/OTHCANCEL

-112,127.530 1.000000 NHHL Local 99.880002 0.00 0.00 0.00 -111,992.98
Base 99.880002 0.00 0.00 0.00 -111,992.98

21 Nov 2012 12 PAYDOWN USD/OTH03 Dec 2012

5,623.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,623.57
Base 100.000000 0.00 0.00 0.00 5,623.57

11 Oct 2012 JPMORGAN CHASE BANK USD/OTH10 Dec 2012

110,614.370 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 110,476.10
Base 99.875000 0.00 0.00 0.00 110,476.10

06 Dec 2012 PAYDOWN USD/OTH06 Dec 2012

1,513.160 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,513.16
Base 100.000000 0.00 0.00 0.00 1,513.16

986FLRII5 Total

499,378.130 Local 0.00 0.00 0.00 498,762.83
Base 0.00 0.00 0.00 498,762.83

986FLSII3 GRAY TELEVISION INC 1%   15 Oct 2019 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
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Base 99.500000 0.00 0.00 0.00 746,250.00

986FLUII8 GCA SERVICES GROUP, INC. 1%   22 Oct 2019 12 Oct 2012 27 CREDIT SUISSE FIRST BOSTON USD/OTH19 Nov 2012

260,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 260,000.00
Base 100.000000 0.00 0.00 0.00 260,000.00

16 Oct 2012 27 CREDIT SUISSE FIRST BOSTON USD/OTH19 Nov 2012

260,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 260,000.00
Base 100.000000 0.00 0.00 0.00 260,000.00

986FLUII8 Total

520,000.000 Local 0.00 0.00 0.00 520,000.00
Base 0.00 0.00 0.00 520,000.00

986FLVII6 TRIMAS CORPORATION 1%   10 Oct 2019 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

986JWCII8 EVEREST ACQUISITION LLC 0.01%   24 Apr 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,000,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,000,000.00
Base 100.000000 0.00 0.00 0.00 1,000,000.00

986JWCII8 EVEREST ACQUISITION LLC 0.01%   24 Apr 2018 21 Aug 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,190,000.000 1.000000 NHHL Local 99.277300 0.00 0.00 0.00 1,181,399.87
Base 99.277300 0.00 0.00 0.00 1,181,399.87

986JWCII8 Total

2,190,000.000 Local 0.00 0.00 0.00 2,181,399.87
Base 0.00 0.00 0.00 2,181,399.87

986LKWII2 DELTEK SYSTEMS INC 1%   05 Oct 2018 09 Oct 2012 7 JEFFERIES+ CO USD/OTH19 Oct 2012

330,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 330,000.00
Base 100.000000 0.00 0.00 0.00 330,000.00

986LKXII0 DELTEK SYSTEMS INC 1%   10 Oct 2019 05 Oct 2012 7 JEFFERIES+ CO USD/OTH19 Oct 2012

70,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 70,350.00
Base 100.500000 0.00 0.00 0.00 70,350.00
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986LWTII6 LEVEL 3 FINANCING INC. 1%   01 Aug 2019 28 Sep 2012 STATE STREET BANK AND TRUST USD/BOS25 Oct 2012

250,000.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 250,000.00
Base 100.000000 0.00 0.00 0.00 250,000.00

986MKAII8 DAVIDS BRIDAL INC. 1%   02 Oct 2019 08 Oct 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

800,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 792,000.00
Base 99.000000 0.00 0.00 0.00 792,000.00

986MKCII4 RADNET MANAGEMENT, INC. 5.5%   30 Sep 2018 05 Oct 2012 1 BARCLAYS BANK USD/OTH30 Oct 2012

577,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 575,557.50
Base 99.750000 0.00 0.00 0.00 575,557.50

986MKCII4 RADNET MANAGEMENT, INC. 5.5%   30 Sep 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

986MKCII4 Total

1,577,000.000 Local 0.00 0.00 0.00 1,565,557.50
Base 0.00 0.00 0.00 1,565,557.50

986NAMII1 EP ENERGY LLC 1%   26 Apr 2019 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

250,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 249,375.00
Base 99.750000 0.00 0.00 0.00 249,375.00

986NANII9 PQ CORPORATION 1%   10 Apr 2017 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

750,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 744,375.00
Base 99.250000 0.00 0.00 0.00 744,375.00

986NAWII9 BRAND ENERGY + INFRASTRUCTURE 1%   23 Oct 2018 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

193,548.400 1.000000 NHHM Local 99.000002 0.00 0.00 0.00 191,612.92
Base 99.000002 0.00 0.00 0.00 191,612.92

986NBAII6 WILSONART INTERNATIONAL HOLDIN 1%   19 Oct 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00
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986NBDII0 GARDA WORLD SECURITY CORP. 0.01%   24 Oct 2019 24 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

229,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 226,710.00
Base 99.000000 0.00 0.00 0.00 226,710.00

24 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-229,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -226,710.00
Base 99.000000 0.00 0.00 0.00 -226,710.00

24 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTH

229,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 229,870.20
Base 100.380000 0.00 0.00 0.00 229,870.20

24 Oct 2012 THE ROYALBANK OF CANADA EUROPE USD/OTHCANCEL

-229,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 -229,870.20
Base 100.380000 0.00 0.00 0.00 -229,870.20

24 Oct 2012 3 THE ROYALBANK OF CANADA EUROPE USD/OTH17 Dec 2012

229,000.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 229,858.75
Base 100.375000 0.00 0.00 0.00 229,858.75

986NBDII0 Total

229,000.000 Local 0.00 0.00 0.00 229,858.75
Base 0.00 0.00 0.00 229,858.75

986NRIII2 SPECTRUM BRANDS INC 1%   06 Nov 2019 14 Nov 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

181,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 181,687.80
Base 100.380000 0.00 0.00 0.00 181,687.80

986NRLII5 CHESAPEAKE ENERGY CORPORATION 1%   01 Dec 2017 09 Nov 2012 33 BANK OF AMERICA USD/OTH17 Dec 2012

270,000.000 1.000000 NHHL Local 98.250000 0.00 0.00 0.00 265,275.00
Base 98.250000 0.00 0.00 0.00 265,275.00

986NRLII5 CHESAPEAKE ENERGY CORPORATION 1%   01 Dec 2017 15 Nov 2012 49 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

1,500,000.000 1.000000 NHHM Local 98.250000 0.00 0.00 0.00 1,473,750.00
Base 98.250000 0.00 0.00 0.00 1,473,750.00
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986NRLII5 Total

1,770,000.000 Local 0.00 0.00 0.00 1,739,025.00
Base 0.00 0.00 0.00 1,739,025.00

986NRTII8 NTELOS INC. 1%   07 Nov 2019 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

986NTQII2 TOMKINS LLC 1%   01 Nov 2018 05 Nov 2012 75 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

132,000.000 1.000000 NHHL Local 100.130000 0.00 0.00 0.00 132,171.60
Base 100.130000 0.00 0.00 0.00 132,171.60

05 Nov 2012 75 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

140,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 139,300.00
Base 99.500000 0.00 0.00 0.00 139,300.00

986NTQII2 Total

272,000.000 Local 0.00 0.00 0.00 271,471.60
Base 0.00 0.00 0.00 271,471.60

986NTRII0 TOMKINS LLC 1%   01 May 2020 05 Nov 2012 71 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

146,000.000 1.000000 NHHL Local 100.750000 0.00 0.00 0.00 147,095.00
Base 100.750000 0.00 0.00 0.00 147,095.00

986NTTII6 DAE AVIATION HOLDINGS, INC. 1%   19 Oct 2018 18 Oct 2012 30 BARCLAYS BANK USD/OTH28 Nov 2012

112,293.580 1.000000 NHHL Local 99.499998 0.00 0.00 0.00 111,732.11
Base 99.499998 0.00 0.00 0.00 111,732.11

986NTXII7 ENDURANCE INTERNATIONAL GROUP, 100%   25 Oct 2019 14 Nov 2012 18 CREDIT SUISSE FIRST BOSTON USD/OTH07 Dec 2012

430,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 428,925.00
Base 99.750000 0.00 0.00 0.00 428,925.00

28 Nov 2012 8 CREDIT SUISSE FIRST BOSTON USD/OTH11 Dec 2012

260,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 259,350.00
Base 99.750000 0.00 0.00 0.00 259,350.00

16 Nov 2012 1 CREDIT SUISSE - NEW YORK BRANCH USD/OTH07 Dec 2012

Prepared by State StreetPage 1226



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

585,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 583,537.50
Base 99.750000 0.00 0.00 0.00 583,537.50

11 Dec 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

365,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 365,000.00
Base 100.000000 0.00 0.00 0.00 365,000.00

11 Dec 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-365,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -365,000.00
Base 100.000000 0.00 0.00 0.00 -365,000.00

11 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

365,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 361,350.00
Base 99.000000 0.00 0.00 0.00 361,350.00

986NTXII7 Total

1,640,000.000 Local 0.00 0.00 0.00 1,633,162.50
Base 0.00 0.00 0.00 1,633,162.50

986NUPII2 SMART + FINAL STORES LLC 100%   15 Nov 2019 09 Nov 2012 40 MORGAN STANLEY CO INCORPORATED USD/OTH24 Dec 2012

280,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 280,000.00
Base 100.000000 0.00 0.00 0.00 280,000.00

986NVYII2 MGM RESORTS INTL 1%   20 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

1,500,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,492,500.00
Base 99.500000 0.00 0.00 0.00 1,492,500.00

986PKTII0 GWF ENERGY HOLDINGS LLC 1%   25 Nov 2018 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

1,250,000.000 1.000000 NHHM Local 97.500000 0.00 0.00 0.00 1,218,750.00
Base 97.500000 0.00 0.00 0.00 1,218,750.00

986PPBII4 ARDENT MEDICAL SERVICES INC. 100%   02 Jul 2018 20 Nov 2012 53 BANK OF AMERICA USD/OTHOPEN

1,000,000.000 1.000000 NHHM Local 100.250000 0.00 0.00 0.00 1,002,500.00
Base 100.250000 0.00 0.00 0.00 1,002,500.00

986PPCII2 NEXSTAR BROADCASTING INC. 1%   03 Dec 2019 19 Nov 2012 60 BANK OF AMERICA USD/OTHOPEN

181,000.000 1.000000 NHHL Local 100.130000 0.00 0.00 0.00 181,235.30
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Base 100.130000 0.00 0.00 0.00 181,235.30

986PPFII5 UPC FINANCING PARTNERSHIP 1%   29 Jan 2021 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

1,500,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 1,496,250.00
Base 99.750000 0.00 0.00 0.00 1,496,250.00

986PSHII8 AIR MEDICAL GROUP HOLDINGS INC 1%   20 Jun 2018 29 Nov 2012 BARCLAYS BANK USD/OTH

91,000.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 90,317.50
Base 99.250000 0.00 0.00 0.00 90,317.50

29 Nov 2012 BARCLAYS BANK USD/OTHCANCEL

-91,000.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 -90,317.50
Base 99.250000 0.00 0.00 0.00 -90,317.50

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

91,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 90,090.00
Base 99.000000 0.00 0.00 0.00 90,090.00

986PSHII8 Total

91,000.000 Local 0.00 0.00 0.00 90,090.00
Base 0.00 0.00 0.00 90,090.00

986PSKII1 PATHEON INC 1%   28 Oct 2019 10 Dec 2012 42 MORGAN STANLEY CO INCORPORATED USD/OTHOPEN

93,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 92,070.00
Base 99.000000 0.00 0.00 0.00 92,070.00

986PSMII7 NXP B.V. 1%   11 Jan 2020 17 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

290,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 291,450.00
Base 100.500000 0.00 0.00 0.00 291,450.00

17 Dec 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-290,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 -291,450.00
Base 100.500000 0.00 0.00 0.00 -291,450.00

986PSMII7 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
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986QBUII5 WESCO DISTRIBUTION INC. 0%   04 Dec 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

2,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,980,000.00
Base 99.000000 0.00 0.00 0.00 1,980,000.00

986QBXII9 METALDYNE COMPANY LLC 1%   18 Dec 2018 11 Dec 2012 20 BANK OF AMERICA USD/OTHOPEN

750,000.000 1.000000 NHHM Local 100.625000 0.00 0.00 0.00 754,687.50
Base 100.625000 0.00 0.00 0.00 754,687.50

986QBXII9 METALDYNE COMPANY LLC 1%   18 Dec 2018 06 Dec 2012 BANK OF AMERICA USD/OTH

270,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 270,675.00
Base 100.250000 0.00 0.00 0.00 270,675.00

06 Dec 2012 BANK OF AMERICA USD/OTHCANCEL

-270,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -270,675.00
Base 100.250000 0.00 0.00 0.00 -270,675.00

986QBXII9 METALDYNE COMPANY LLC 1%   18 Dec 2018 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

986QBXII9 Total

1,500,000.000 Local 0.00 0.00 0.00 1,500,937.50
Base 0.00 0.00 0.00 1,500,937.50

987HMVII0 RJO HOLDINGS CORP 1%   10 Dec 2015 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

901.350 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 901.35
Base 100.000000 0.00 0.00 0.00 901.35

987HYYII1 CITGO PETROLEUM CORP 1%   23 Jun 2017 08 Nov 2012 1 PAYDOWN USD/OTH09 Nov 2012

102,484.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 102,484.14
Base 100.000000 0.00 0.00 0.00 102,484.14

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,109.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,109.97
Base 100.000000 0.00 0.00 0.00 2,109.97
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987HYYII1 Total

104,594.110 Local 0.00 0.00 0.00 104,594.11
Base 0.00 0.00 0.00 104,594.11

987KPUII2 MANITOWOC COMPANY INC (THE) 1%   30 Nov 2017 12 Mar 2012 JPMORGAN CHASE BANK USD/OTHCANCEL

-581,830.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -581,830.00
Base 100.000000 0.00 0.00 0.00 -581,830.00

12 Mar 2012 234 JPMORGAN CHASE BANK USD/OTH01 Nov 2012

581,830.000 1.000000 NHHL Local 99.848753 0.00 0.00 0.00 580,950.00
Base 99.848753 0.00 0.00 0.00 580,950.00

987KPUII2 Total

0.000 Local 0.00 0.00 0.00 -880.00
Base 0.00 0.00 0.00 -880.00

987PTWII3 CITGO PETROLEUM CORPORATION 1%   24 Jun 2015 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

16,768.850 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 16,768.85
Base 100.000000 0.00 0.00 0.00 16,768.85

987QZCII8 GENTEK 1%   03 Mar 2017 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,776,639.990 1.000000 NHHM Local 98.997551 0.00 0.00 0.00 1,758,830.09
Base 98.997551 0.00 0.00 0.00 1,758,830.09

987RAMII1 ATTACHMATE CORP 1%   24 Feb 2017 20 Jun 2011 RESTRUCTURE NON CASH USD/OTHCANCEL

-563,204.000 1.000000 NHHL Local 106.491711 0.00 0.00 0.00 -599,765.58
Base 106.491711 0.00 0.00 0.00 -599,765.58

20 Jun 2011 500 RESTRUCTURE NON CASH USD/OTH01 Nov 2012

563,204.000 1.000000 NHHL Local 99.389489 0.00 0.00 0.00 559,765.58
Base 99.389489 0.00 0.00 0.00 559,765.58

987RAMII1 Total

0.000 Local 0.00 0.00 0.00 -40,000.00
Base 0.00 0.00 0.00 -40,000.00

987YMNII1 MERISANT CO 1%   08 Jan 2014 31 Dec 2012 2 PAYDOWN USD/OTHOPEN
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2,557.540 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,557.54
Base 100.000000 0.00 0.00 0.00 2,557.54

987YMPII6 HARRON COMM CORP 1%   06 Oct 2017 28 Nov 2012 SUNTRUST BANK, NASHVILLE, N.A. USD/OTH06 Dec 2012

753,750.000 1.000000 NHHM Local 101.125000 0.00 0.00 0.00 762,229.69
Base 101.125000 0.00 0.00 0.00 762,229.69

988FWPII5 FIRST DATA CORPORATION 1%   24 Sep 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

320,000.000 1.000000 NHHL Local 98.250000 0.00 0.00 0.00 314,400.00
Base 98.250000 0.00 0.00 0.00 314,400.00

16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

320,000.000 1.000000 NHHL Local 973.250000 0.00 0.00 0.00 3,114,400.00
Base 973.250000 0.00 0.00 0.00 3,114,400.00

16 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-320,000.000 1.000000 NHHL Local 973.250000 0.00 0.00 0.00 -3,114,400.00
Base 973.250000 0.00 0.00 0.00 -3,114,400.00

988FWPII5 Total

320,000.000 Local 0.00 0.00 0.00 314,400.00
Base 0.00 0.00 0.00 314,400.00

988FWQII3 ESSAR STEEL ALGOMA, INC. 1%   12 Sep 2014 01 Oct 2012 DEUTSCHE BANK AG USD/OTH10 Oct 2012

1,000,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 1,005,000.00
Base 100.500000 0.00 0.00 0.00 1,005,000.00

988GVHII2 CPG INTERNATIONAL INC 1%   18 Sep 2019 24 Sep 2012 STATE STREET BANK AND TRUST USD/BOS24 Oct 2012

270,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 268,650.00
Base 99.500000 0.00 0.00 0.00 268,650.00

988GVJII8 IKARIA ACQUISITION INC 1%   18 Sep 2017 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,800.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,800.00
Base 100.000000 0.00 0.00 0.00 1,800.00

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

718,200.000 1.000000 NHHL Local 100.523391 0.00 0.00 0.00 721,959.00
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Base 100.523391 0.00 0.00 0.00 721,959.00

988GVJII8 Total

720,000.000 Local 0.00 0.00 0.00 723,759.00
Base 0.00 0.00 0.00 723,759.00

988GVKII5 ALKERMES INC 1%   18 Sep 2019 19 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-57,000.000 1.000000 NHHL Local 100.130000 0.00 0.00 0.00 -57,074.10
Base 100.130000 0.00 0.00 0.00 -57,074.10

19 Sep 2012 42 MORGAN STANLEY CO INCORPORATED USD/OTH09 Nov 2012

57,000.000 1.000000 NHHL Local 100.125000 0.00 0.00 0.00 57,071.25
Base 100.125000 0.00 0.00 0.00 57,071.25

988GVKII5 Total

0.000 Local 0.00 0.00 0.00 -2.85
Base 0.00 0.00 0.00 -2.85

988GVLII3 STATION CASINOS, INC. 1%   07 Sep 2019 24 Sep 2012 BANK OF AMERICA USD/OTHCANCEL

-269,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 -270,022.20
Base 100.380000 0.00 0.00 0.00 -270,022.20

24 Sep 2012 1 BANK OF AMERICA USD/OTH25 Oct 2012

269,000.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 270,008.75
Base 100.375000 0.00 0.00 0.00 270,008.75

988GVLII3 Total

0.000 Local 0.00 0.00 0.00 -13.45
Base 0.00 0.00 0.00 -13.45

988GVOII7 SERTA SIMMONS HOLDINGS, LLC. 0%   01 Oct 2019 25 Sep 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-228,000.000 1.000000 NHHL Local 99.880000 0.00 0.00 0.00 -227,726.40
Base 99.880000 0.00 0.00 0.00 -227,726.40

25 Sep 2012 4 MORGAN STANLEY CO INCORPORATED USD/OTH13 Nov 2012

228,000.000 1.000000 NHHL Local 99.875000 0.00 0.00 0.00 227,715.00
Base 99.875000 0.00 0.00 0.00 227,715.00
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988GVOII7 Total

0.000 Local 0.00 0.00 0.00 -11.40
Base 0.00 0.00 0.00 -11.40

988GVVII1 BJ WHOLESALE CLUB INC. 1%   25 Sep 2019 24 Oct 2012 STATE STREET BANK AND TRUST USD/BOS24 Oct 2012

1,040,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,029,600.00
Base 99.000000 0.00 0.00 0.00 1,029,600.00

988GVWII9 BJ WHOLESALE CLUB INC. 0.01%   18 Sep 2020 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS

350,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 346,500.00
Base 99.000000 0.00 0.00 0.00 346,500.00

28 Nov 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-350,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 -346,500.00
Base 99.000000 0.00 0.00 0.00 -346,500.00

28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

350,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 346,500.00
Base 99.000000 0.00 0.00 0.00 346,500.00

988GVWII9 Total

350,000.000 Local 0.00 0.00 0.00 346,500.00
Base 0.00 0.00 0.00 346,500.00

988JLDII6 ADS WASTE HOLDINGS 0.01%   11 Sep 2019 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

930,000.000 1.000000 NHHL Local 99.131720 0.00 0.00 0.00 921,925.00
Base 99.131720 0.00 0.00 0.00 921,925.00

988JLDII6 ADS WASTE HOLDINGS 0.01%   11 Sep 2019 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

988JLDII6 Total

2,430,000.000 Local 0.00 0.00 0.00 2,406,925.00
Base 0.00 0.00 0.00 2,406,925.00

988JLEII4 GETTY IMAGES, INC. 1%   18 Oct 2019 16 Nov 2012 BARCLAYS BANK USD/OTH
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60,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 60,000.00
Base 100.000000 0.00 0.00 0.00 60,000.00

16 Nov 2012 BARCLAYS BANK USD/OTHCANCEL

-60,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -60,000.00
Base 100.000000 0.00 0.00 0.00 -60,000.00

03 Oct 2012 56 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

1,120,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 1,108,800.00
Base 99.000000 0.00 0.00 0.00 1,108,800.00

988JLEII4 GETTY IMAGES, INC. 1%   18 Oct 2019 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

1,500,000.000 1.000000 NHHM Local 99.800000 0.00 0.00 0.00 1,497,000.00
Base 99.800000 0.00 0.00 0.00 1,497,000.00

988JLEII4 Total

2,620,000.000 Local 0.00 0.00 0.00 2,605,800.00
Base 0.00 0.00 0.00 2,605,800.00

988JLFII1 CANNERY CASINO RESORTS, LLC 1%   25 Sep 2018 25 Sep 2012 STATE STREET BANK AND TRUST USD/BOS24 Oct 2012

650,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 643,500.00
Base 99.000000 0.00 0.00 0.00 643,500.00

988JMCII7 COLLECTIVE BRANDS FINANCE INC 1%   19 Sep 2019 19 Sep 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

420,000.000 1.000000 NHHL Local 98.833333 0.00 0.00 0.00 415,100.00
Base 98.833333 0.00 0.00 0.00 415,100.00

988JMGII8 CNO FINANCIAL GROUP INC 100%   20 Sep 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

45,813.380 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 45,813.38
Base 100.000000 0.00 0.00 0.00 45,813.38

988JMNII3 ATLANTIC BROADBAND FINANCE, LL 1%   20 Sep 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

249,375.000 1.000000 NHHM Local 99.250001 0.00 0.00 0.00 247,504.69
Base 99.250001 0.00 0.00 0.00 247,504.69

988JMNII3 ATLANTIC BROADBAND FINANCE, LL 1%   20 Sep 2019 31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

548,625.000 1.000000 NHHL Local 99.249999 0.00 0.00 0.00 544,510.31
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Base 99.249999 0.00 0.00 0.00 544,510.31

988JMNII3 ATLANTIC BROADBAND FINANCE, LL 1%   20 Sep 2019 31 Dec 2012 1 PAYDOWN USD/OTHOPEN

625.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 625.00
Base 100.000000 0.00 0.00 0.00 625.00

988JMNII3 ATLANTIC BROADBAND FINANCE, LL 1%   20 Sep 2019 31 Dec 2012 1 PAYDOWN USD/OTHOPEN

1,375.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,375.00
Base 100.000000 0.00 0.00 0.00 1,375.00

988JMNII3 Total

800,000.000 Local 0.00 0.00 0.00 794,015.00
Base 0.00 0.00 0.00 794,015.00

988JMPII8 INFOUSA INC 1%   05 Apr 2018 02 Jul 2012 PAYDOWN USD/OTH

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

02 Jul 2012 PAYDOWN USD/OTHCANCEL

-1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -1,875.00
Base 100.000000 0.00 0.00 0.00 -1,875.00

988JMPII8 INFOUSA INC 1%   05 Apr 2018 24 Sep 2012 BANK OF AMERICA USD/OTHCANCEL

-114,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 -114,433.20
Base 100.380000 0.00 0.00 0.00 -114,433.20

24 Sep 2012 1 BANK OF AMERICA USD/OTH25 Oct 2012

114,000.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 114,427.50
Base 100.375000 0.00 0.00 0.00 114,427.50

988JMPII8 Total

0.000 Local 0.00 0.00 0.00 -5.70
Base 0.00 0.00 0.00 -5.70

988JMQII6 REYNOLDS GROUP HOLDINGS LIMITE 1%   24 Sep 2018 21 Sep 2012 E A AMES & CO INC USD/BOS24 Oct 2012

1,320,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,320,000.00
Base 100.000000 0.00 0.00 0.00 1,320,000.00
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988KLCII5 TRIZETTO GROUP, INC. (THE) 1%   27 Mar 2019 27 Sep 2012 STATE STREET BANK AND TRUST USD/BOS25 Oct 2012

320,000.000 1.000000 NHHL Local 98.500000 0.00 0.00 0.00 315,200.00
Base 98.500000 0.00 0.00 0.00 315,200.00

988KLHII4 PEP BOYS MANNY, MOE + JACK (TH 0.01%   17 Oct 2018 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

1,125,000.000 1.000000 NHHM Local 99.750000 0.00 0.00 0.00 1,122,187.50
Base 99.750000 0.00 0.00 0.00 1,122,187.50

988KLSII0 EVERGREEN ACQCO 1 LP 1%   09 Jul 2019 03 Oct 2012 STATE STREET BANK AND TRUST USD/BOS25 Oct 2012

1,000,000.000 1.000000 NHHM Local 99.810000 0.00 0.00 0.00 998,100.00
Base 99.810000 0.00 0.00 0.00 998,100.00

988KLVII3 TRUVEN HEALTH ANALYTICS INC. 1%   01 Jun 2019 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

2,092,143.810 1.000000 NHHL Local 98.288346 0.00 0.00 0.00 2,056,333.56
Base 98.288346 0.00 0.00 0.00 2,056,333.56

988KLWII1 ADVANCE PIERRE FOODS 1%   10 Jul 2017 09 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

260,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 261,638.00
Base 100.630000 0.00 0.00 0.00 261,638.00

09 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-260,000.000 1.000000 NHHL Local 100.630000 0.00 0.00 0.00 -261,638.00
Base 100.630000 0.00 0.00 0.00 -261,638.00

988KLWII1 ADVANCE PIERRE FOODS 1%   10 Jul 2017 24 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/OTH

1,000,000.000 1.000000 NHHM Local 100.875000 0.00 0.00 0.00 1,008,750.00
Base 100.875000 0.00 0.00 0.00 1,008,750.00

24 Oct 2012 DEUTSCHE BANK SECURITIES INC USD/OTHCANCEL

-1,000,000.000 1.000000 NHHM Local 100.875000 0.00 0.00 0.00 -1,008,750.00
Base 100.875000 0.00 0.00 0.00 -1,008,750.00

02 Oct 2012 STATE STREET BANK AND TRUST USD/BOS25 Oct 2012

1,000,000.000 1.000000 NHHM Local 99.250000 0.00 0.00 0.00 992,500.00
Base 99.250000 0.00 0.00 0.00 992,500.00
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988KLWII1 Total

1,000,000.000 Local 0.00 0.00 0.00 992,500.00
Base 0.00 0.00 0.00 992,500.00

988KLXII9 ADVANCE PIERRE FOODS 1%   10 May 2017 04 Oct 2012 16 DEUTSCHE BANK SECURITIES INC USD/OTH26 Oct 2012

290,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 290,725.00
Base 100.250000 0.00 0.00 0.00 290,725.00

988KLZII4 TRANSTAR HOLDING COMPANY 0.01%   02 Oct 2018 31 Dec 2012 PAYDOWN USD/OTH

2,225.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,225.00
Base 100.000000 0.00 0.00 0.00 2,225.00

31 Dec 2012 PAYDOWN USD/OTHCANCEL

-2,225.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -2,225.00
Base 100.000000 0.00 0.00 0.00 -2,225.00

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS

718,200.000 1.000000 NHHL Local 100.520832 0.00 0.00 0.00 721,940.62
Base 100.520832 0.00 0.00 0.00 721,940.62

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOSCANCEL

-718,200.000 1.000000 NHHL Local 100.520832 0.00 0.00 0.00 -721,940.62
Base 100.520832 0.00 0.00 0.00 -721,940.62

31 Dec 2012 STATE STREET BANK AND TRUST USD/BOS31 Dec 2012

890,000.000 1.000000 NHHL Local 99.294943 0.00 0.00 0.00 883,725.00
Base 99.294943 0.00 0.00 0.00 883,725.00

988KLZII4 Total

890,000.000 Local 0.00 0.00 0.00 883,725.00
Base 0.00 0.00 0.00 883,725.00

988KMJII9 INTELSAT JACKSON HOLDINGS LTD 1%   02 Apr 2018 26 Sep 2012 GOLDMAN SACHS + CO USD/OTHCANCEL

-255,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -255,000.00
Base 100.000000 0.00 0.00 0.00 -255,000.00

26 Oct 2012 47 BANK OF AMERICA USD/OTH19 Dec 2012
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227,678.000 1.000000 NHHL Local 100.750002 0.00 0.00 0.00 229,385.59
Base 100.750002 0.00 0.00 0.00 229,385.59

26 Sep 2012 1 GOLDMAN SACHS + CO USD/OTH08 Nov 2012

255,000.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 255,956.25
Base 100.375000 0.00 0.00 0.00 255,956.25

20 Nov 2012 BANK OF AMERICA USD/OTH

370,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 371,406.00
Base 100.380000 0.00 0.00 0.00 371,406.00

20 Nov 2012 BANK OF AMERICA USD/OTHCANCEL

-370,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 -371,406.00
Base 100.380000 0.00 0.00 0.00 -371,406.00

20 Nov 2012 BANK OF AMERICA USD/OTH

494,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 495,235.00
Base 100.250000 0.00 0.00 0.00 495,235.00

20 Nov 2012 BANK OF AMERICA USD/OTHCANCEL

-494,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -495,235.00
Base 100.250000 0.00 0.00 0.00 -495,235.00

20 Nov 2012 4 BANK OF AMERICA USD/OTH18 Dec 2012

370,000.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 371,387.50
Base 100.375000 0.00 0.00 0.00 371,387.50

12 Dec 2012 CITIBANK ADR USD/OTH

493,322.000 1.000000 NHHL Local 100.879999 0.00 0.00 0.00 497,663.23
Base 100.879999 0.00 0.00 0.00 497,663.23

12 Dec 2012 CITIBANK ADR USD/OTHCANCEL

-493,322.000 1.000000 NHHL Local 100.879999 0.00 0.00 0.00 -497,663.23
Base 100.879999 0.00 0.00 0.00 -497,663.23

12 Dec 2012 CITIBANK ADR USD/OTH

490,853.690 1.000000 NHHL Local 100.879999 0.00 0.00 0.00 495,173.20
Base 100.879999 0.00 0.00 0.00 495,173.20
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12 Dec 2012 CITIBANK ADR USD/OTHCANCEL

-490,853.690 1.000000 NHHL Local 100.879999 0.00 0.00 0.00 -495,173.20
Base 100.879999 0.00 0.00 0.00 -495,173.20

12 Dec 2012 36 CITIBANK ADR USD/OTHOPEN

492,088.700 1.000000 NHHL Local 100.879999 0.00 0.00 0.00 496,419.08
Base 100.879999 0.00 0.00 0.00 496,419.08

20 Nov 2012 57 BANK OF AMERICA USD/OTHOPEN

492,765.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 493,996.91
Base 100.250000 0.00 0.00 0.00 493,996.91

31 Dec 2012 3 PAYDOWN USD/OTHOPEN

2,468.300 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,468.30
Base 100.000000 0.00 0.00 0.00 2,468.30

988KMJII9 Total

1,585,000.000 Local 0.00 0.00 0.00 1,594,613.63
Base 0.00 0.00 0.00 1,594,613.63

988KMLII4 BURGER KING CORPORATION 0.01%   27 Sep 2019 28 Sep 2012 JP MORGANCHASE BANK USD/OTHCANCEL

-800,000.000 1.000000 NHHL Local 100.130000 0.00 0.00 0.00 -801,040.00
Base 100.130000 0.00 0.00 0.00 -801,040.00

28 Sep 2012 3 JP MORGANCHASE BANK USD/OTH05 Nov 2012

800,000.000 1.000000 NHHL Local 100.125000 0.00 0.00 0.00 801,000.00
Base 100.125000 0.00 0.00 0.00 801,000.00

988KMLII4 Total

0.000 Local 0.00 0.00 0.00 -40.00
Base 0.00 0.00 0.00 -40.00

988KSAII2 99Z01Y744 USTN FWD 11 26 12 0.625%   31 Aug 2017 26 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FED26 Nov 2012

1,885,000.000 1.000000 NHIO Local 99.866718 2,831.41 0.00 0.00 1,882,487.65
Base 99.866718 2,831.41 0.00 0.00 1,882,487.65

27 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FED26 Nov 2012
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1,865,000.000 1.000000 NHIO Local 99.953988 2,801.36 0.00 0.00 1,864,141.88
Base 99.953988 2,801.36 0.00 0.00 1,864,141.88

988KSAII2 Total

3,750,000.000 Local 5,632.77 0.00 0.00 3,746,629.53
Base 5,632.77 0.00 0.00 3,746,629.53

988LFFII3 TRANSTAR HOLDING COMPANY 1%   11 Oct 2019 03 Oct 2012 50 THE ROYALBANK OF CANADA EUROPE USD/OTH29 Nov 2012

285,000.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 283,575.00
Base 99.500000 0.00 0.00 0.00 283,575.00

988LFGII1 TANK HOLDING CORP. 1%   09 Jul 2019 26 Oct 2012 7 GE CAPITAL BANK USD/OTH09 Nov 2012

340,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 340,850.00
Base 100.250000 0.00 0.00 0.00 340,850.00

20 Nov 2012 PAYDOWN USD/OTH

16,998.150 1.000000 NHHL Local 99.941170 0.00 0.00 0.00 16,988.15
Base 99.941170 0.00 0.00 0.00 16,988.15

20 Nov 2012 PAYDOWN USD/OTHCANCEL

-16,998.150 1.000000 NHHL Local 99.941170 0.00 0.00 0.00 -16,988.15
Base 99.941170 0.00 0.00 0.00 -16,988.15

20 Nov 2012 PAYDOWN USD/OTH20 Nov 2012

16,988.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 16,988.15
Base 100.000000 0.00 0.00 0.00 16,988.15

28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

1,962,698.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,962,698.13
Base 100.000000 0.00 0.00 0.00 1,962,698.13

988LFGII1 Total

2,319,686.280 Local 0.00 0.00 0.00 2,320,536.28
Base 0.00 0.00 0.00 2,320,536.28

988LFJII5 COMPUCOM SYSTEMS, INC. 100%   02 Oct 2019 03 Oct 2012 6 CITIBANK ADR USD/OTH22 Oct 2012

257,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 257,000.00
Base 100.000000 0.00 0.00 0.00 257,000.00
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988LFKII2 HERTZ CORPORATION, (THE) 1%   11 Mar 2018 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

2,000,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 1,990,000.00
Base 99.500000 0.00 0.00 0.00 1,990,000.00

988LFRII7 ZAYO GROUP, LLC 1%   02 Jul 2019 29 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

69,075.000 1.000000 NHHL Local 100.380007 0.00 0.00 0.00 69,337.49
Base 100.380007 0.00 0.00 0.00 69,337.49

29 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-69,075.000 1.000000 NHHL Local 100.380007 0.00 0.00 0.00 -69,337.49
Base 100.380007 0.00 0.00 0.00 -69,337.49

29 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/OTH

87,887.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 88,216.58
Base 100.375000 0.00 0.00 0.00 88,216.58

29 Oct 2012 MORGAN STANLEY CO INCORPORATED USD/OTHCANCEL

-87,887.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 -88,216.58
Base 100.375000 0.00 0.00 0.00 -88,216.58

29 Oct 2012 46 MORGAN STANLEY CO INCORPORATED USD/OTH17 Dec 2012

85,887.000 1.000000 NHHL Local 100.375000 0.00 0.00 0.00 86,209.08
Base 100.375000 0.00 0.00 0.00 86,209.08

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

4,970.400 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,970.40
Base 100.000000 0.00 0.00 0.00 4,970.40

988LFRII7 Total

90,857.400 Local 0.00 0.00 0.00 91,179.48
Base 0.00 0.00 0.00 91,179.48

988LFVII8 FIRST AMERICAN PAYMENT SYSTEMS 1%   11 Oct 2018 11 Oct 2012 15 CREDIT SUISSE FIRST BOSTON USD/OTH02 Nov 2012

128,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 128,000.00
Base 100.000000 0.00 0.00 0.00 128,000.00

988LFWII6 FORTESCUE METALS GROUP 1%   05 Oct 2017 12 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH
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1,025,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 1,022,437.50
Base 99.750000 0.00 0.00 0.00 1,022,437.50

12 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-1,025,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 -1,022,437.50
Base 99.750000 0.00 0.00 0.00 -1,022,437.50

12 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTH

273,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 273,682.50
Base 100.250000 0.00 0.00 0.00 273,682.50

12 Oct 2012 CREDIT SUISSE FIRST BOSTON USD/OTHCANCEL

-273,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 -273,682.50
Base 100.250000 0.00 0.00 0.00 -273,682.50

12 Oct 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

2,050,000.000 1.000000 NHHL Local 99.000000 0.00 0.00 0.00 2,029,500.00
Base 99.000000 0.00 0.00 0.00 2,029,500.00

988LFWII6 Total

2,050,000.000 Local 0.00 0.00 0.00 2,029,500.00
Base 0.00 0.00 0.00 2,029,500.00

988MKZII1 PROGRESSIVE WASTE SOLUTIONS LT 0.01%   11 Oct 2019 22 Oct 2012 37 BANK OF AMERICA USD/OTH07 Dec 2012

343,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 344,715.00
Base 100.500000 0.00 0.00 0.00 344,715.00

988MKZII1 PROGRESSIVE WASTE SOLUTIONS LT 0.01%   11 Oct 2019 31 Dec 2012 PAYDOWN USD/OTH

1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,875.00
Base 100.000000 0.00 0.00 0.00 1,875.00

31 Dec 2012 PAYDOWN USD/OTHCANCEL

-1,875.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -1,875.00
Base 100.000000 0.00 0.00 0.00 -1,875.00

988MKZII1 Total

343,000.000 Local 0.00 0.00 0.00 344,715.00
Base 0.00 0.00 0.00 344,715.00
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988NDMII6 DELTA AIR LINES, INC. 1%   25 Oct 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

1,000,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 990,000.00
Base 99.000000 0.00 0.00 0.00 990,000.00

988NDNII4 BRAND ENERGY INFRASTRUCTURE 1%   16 Oct 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

806,451.600 1.000000 NHHM Local 98.999999 0.00 0.00 0.00 798,387.08
Base 98.999999 0.00 0.00 0.00 798,387.08

988NDQII7 UNITED DISTRIBUTION GROUP, INC 1%   09 Oct 2018 16 Oct 2012 27 BARCLAYS BANK USD/OTH21 Nov 2012

590,000.000 1.000000 NHHL Local 96.000000 0.00 0.00 0.00 566,400.00
Base 96.000000 0.00 0.00 0.00 566,400.00

988NDYII0 VANTAGE DRILLING 0.01%   26 Oct 2017 19 Oct 2012 28 CITIBANK ADR USD/OTH27 Nov 2012

360,000.000 1.000000 NHHL Local 98.000000 0.00 0.00 0.00 352,800.00
Base 98.000000 0.00 0.00 0.00 352,800.00

988PHMII7 SNL FINANCILA LC 1%   22 Oct 2018 24 Oct 2012 32 CREDIT SUISSE FIRST BOSTON USD/OTH04 Dec 2012

114,000.000 1.000000 NHHL Local 99.250000 0.00 0.00 0.00 113,145.00
Base 99.250000 0.00 0.00 0.00 113,145.00

988PHMII7 SNL FINANCILA LC 1%   22 Oct 2018 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

988PHMII7 Total

864,000.000 Local 0.00 0.00 0.00 855,645.00
Base 0.00 0.00 0.00 855,645.00

988PHOII3 INSIGHT PHARMACEUTICALS LLC 1%   25 Aug 2016 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

750,000.000 1.000000 NHHM Local 99.500000 0.00 0.00 0.00 746,250.00
Base 99.500000 0.00 0.00 0.00 746,250.00

988PHPII0 OSI RESTAURANT PARTNERS, LLC 1%   24 Oct 2019 16 Nov 2012 STATE STREET BANK AND TRUST USD/BOS16 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00
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988QMSII6 WARNER MUSIC GROUP 1%   25 Oct 2018 25 Oct 2012 28 CREDIT SUISSE FIRST BOSTON USD/OTH29 Nov 2012

110,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 110,000.00
Base 100.000000 0.00 0.00 0.00 110,000.00

988QMSII6 WARNER MUSIC GROUP 1%   25 Oct 2018 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

988QMSII6 Total

860,000.000 Local 0.00 0.00 0.00 852,500.00
Base 0.00 0.00 0.00 852,500.00

988QMVII9 TALLGRASS ENERGY PARTNERS, LP 1%   25 Oct 2018 28 Nov 2012 STATE STREET BANK AND TRUST USD/BOS28 Nov 2012

750,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 742,500.00
Base 99.000000 0.00 0.00 0.00 742,500.00

988VFBII0 BASS PRO GROUP LLC 1%   30 Nov 2019 11 Dec 2012 JPMORGAN CHASE BANK USD/OTH20 Dec 2012

500,000.000 1.000000 NHHM Local 99.875000 0.00 0.00 0.00 499,375.00
Base 99.875000 0.00 0.00 0.00 499,375.00

988VFGII9 EQUINOX FITNESS CLUBS 1%   16 Nov 2019 13 Dec 2012 27 BANK OF AMERICA USD/OTHOPEN

750,000.000 1.000000 NHHM Local 100.500000 0.00 0.00 0.00 753,750.00
Base 100.500000 0.00 0.00 0.00 753,750.00

988VFKII0 NPC INTERNATIONAL INC 1%   01 Dec 2018 20 Nov 2012 60 BARCLAYS BANK USD/OTHOPEN

345,000.000 1.000000 NHHL Local 100.380000 0.00 0.00 0.00 346,311.00
Base 100.380000 0.00 0.00 0.00 346,311.00

19 Nov 2012 62 BARCLAYS BANK USD/OTHOPEN

345,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 345,862.50
Base 100.250000 0.00 0.00 0.00 345,862.50

988VFKII0 Total

690,000.000 Local 0.00 0.00 0.00 692,173.50
Base 0.00 0.00 0.00 692,173.50

988VFLII8 WEB.COM GROUP INC 1%   27 Oct 2017 20 Dec 2012 1 RESTRUCTURE NON CASH USD/OTH21 Dec 2012

Prepared by State StreetPage 1244



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

1,500,000.000 1.000000 NHHM Local 99.000000 0.00 0.00 0.00 1,485,000.00
Base 99.000000 0.00 0.00 0.00 1,485,000.00

98919MAD7 ZAYO GROUP LLC 7.125%   02 Jul 2019 05 Oct 2012 PAYDOWN USD/OTH

1,404,480.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,404,480.00
Base 100.000000 0.00 0.00 0.00 1,404,480.00

05 Oct 2012 PAYDOWN USD/OTHCANCEL

-1,404,480.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -1,404,480.00
Base 100.000000 0.00 0.00 0.00 -1,404,480.00

05 Oct 2012 5 RESTRUCTURE NON CASH USD/OTH10 Oct 2012

1,404,480.000 1.000000 NHHL Local 98.482599 0.00 0.00 0.00 1,383,168.42
Base 98.482599 0.00 0.00 0.00 1,383,168.42

98919MAD7 Total

1,404,480.000 Local 0.00 0.00 0.00 1,383,168.42
Base 0.00 0.00 0.00 1,383,168.42

C2520MAD7 CLEARWATER SEAFOODS LTD PARTNE1%   05 Jun 2018 01 Oct 2012 1 PAYDOWN USD/OTH02 Oct 2012

2,560.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,560.00
Base 100.000000 0.00 0.00 0.00 2,560.00

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,560.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,560.00
Base 100.000000 0.00 0.00 0.00 2,560.00

C2520MAD7 Total

5,120.000 Local 0.00 0.00 0.00 5,120.00
Base 0.00 0.00 0.00 5,120.00

C5218EAB9 LUXLAS FD LTD PARTNERSHIP 1%   12 Aug 2017 20 Nov 2012 PAYDOWN USD/OTH20 Nov 2012

22,744.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 22,744.25
Base 100.000000 0.00 0.00 0.00 22,744.25

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

7,249.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 7,249.73
Base 100.000000 0.00 0.00 0.00 7,249.73
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C5218EAB9 Total

29,993.980 Local 0.00 0.00 0.00 29,993.98
Base 0.00 0.00 0.00 29,993.98

C5818LAC5 MOOD MEDIA CORP 1%   06 May 2018 19 Oct 2012 3 PAYDOWN USD/OTH22 Oct 2012

492,957.750 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 492,957.75
Base 100.000000 0.00 0.00 0.00 492,957.75

31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,877.010 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,877.01
Base 100.000000 0.00 0.00 0.00 1,877.01

C5818LAC5 Total

494,834.760 Local 0.00 0.00 0.00 494,834.76
Base 0.00 0.00 0.00 494,834.76

C9413PAF0 VALEANT PHARMACEUTICALS INTL 1%   13 Feb 2019 02 Oct 2012 20 RESTRUCTURE NON CASH USD/OTH22 Oct 2012

1,244,996.870 1.000000 NHHM Local 100.354499 0.00 0.00 0.00 1,249,410.38
Base 100.354499 0.00 0.00 0.00 1,249,410.38

C9413PAG8 VALEANT PHARMACEUTICALS INTL I 1%   13 Feb 2019 02 Oct 2012 20 RESTRUCTURE NON CASH USD/OTH22 Oct 2012

332,500.000 1.000000 NHHM Local 100.354499 0.00 0.00 0.00 333,678.71
Base 100.354499 0.00 0.00 0.00 333,678.71

G7735RAE0 SSI INVTS II LTD 1%   26 May 2017 31 Dec 2012 2 PAYDOWN USD/OTHOPEN

1,853.600 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,853.60
Base 100.000000 0.00 0.00 0.00 1,853.60

L0433MAB1 AUGUST LUXUK HLDG CO 1%   27 Apr 2018 31 Dec 2012 3 PAYDOWN USD/OTHOPEN

2,763.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,763.76
Base 100.000000 0.00 0.00 0.00 2,763.76

L0433MAB1 AUGUST LUXUK HLDG CO 1%   27 Apr 2018 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

1,413.030 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,413.03
Base 100.000000 0.00 0.00 0.00 1,413.03
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L0433MAB1 Total

4,176.790 Local 0.00 0.00 0.00 4,176.79
Base 0.00 0.00 0.00 4,176.79

L5137LAC9 INTELSAT JACKSON HLDGS S A 1%   02 Apr 2018 03 Oct 2012 1 PAYDOWN USD/OTH04 Oct 2012

1,280,425.220 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,280,425.22
Base 100.000000 0.00 0.00 0.00 1,280,425.22

L5137LAC9 INTELSAT JACKSON HLDGS S A 1%   02 Apr 2018 03 Oct 2012 15 BANK OF AMERICA USD/OTH18 Oct 2012

1,236,856.160 1.000000 NHHM Local 100.401499 0.00 0.00 0.00 1,241,822.13
Base 100.401499 0.00 0.00 0.00 1,241,822.13

L5137LAC9 Total

2,517,281.380 Local 0.00 0.00 0.00 2,522,247.35
Base 0.00 0.00 0.00 2,522,247.35

L7601FAC5 PINNACLE HOLDCO SARL 1%   24 Jul 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

3,467.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,467.50
Base 100.000000 0.00 0.00 0.00 3,467.50

26 Dec 2012 22 UBS AG USD/OTHOPEN

43,752.000 1.000000 NHHL Local 99.500000 0.00 0.00 0.00 43,533.24
Base 99.500000 0.00 0.00 0.00 43,533.24

L7601FAC5 Total

47,219.500 Local 0.00 0.00 0.00 47,000.74
Base 0.00 0.00 0.00 47,000.74

L7601FAE1 PINNACLE HOLDCO SARL 1%   30 Jul 2020 26 Dec 2012 22 THE ROYALBANK OF CANADA EUROPE USD/OTHOPEN

13,248.000 1.000000 NHHL Local 101.000000 0.00 0.00 0.00 13,380.48
Base 101.000000 0.00 0.00 0.00 13,380.48

L8355HAC7 SHIELD FINANCE CO SARL 1%   10 May 2019 31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,500.00
Base 100.000000 0.00 0.00 0.00 2,500.00

N5945LAG0 NXP B V 1%   11 Jan 2020 17 Dec 2012 7 DEUTSCHE BANK SECURITIES INC USD/OTHOPEN
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290,000.000 1.000000 NHHL Local 100.500000 0.00 0.00 0.00 291,450.00
Base 100.500000 0.00 0.00 0.00 291,450.00

P8588FAB8 SEVEN SEAS CRUISES S DE R L 1%   21 Dec 2018 21 Nov 2012 PAYDOWN USD/OTH21 Nov 2012

21,600.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 21,600.00
Base 100.000000 0.00 0.00 0.00 21,600.00

Q3930AAB4 FORTESCUE METALS GROUP LTD 100%   18 Oct 2017 12 Oct 2012 38 CREDIT SUISSE FIRST BOSTON USD/OTH26 Nov 2012

1,025,000.000 1.000000 NHHL Local 99.750000 0.00 0.00 0.00 1,022,437.50
Base 99.750000 0.00 0.00 0.00 1,022,437.50

12 Oct 2012 46 CREDIT SUISSE FIRST BOSTON USD/OTH04 Dec 2012

273,000.000 1.000000 NHHL Local 100.250000 0.00 0.00 0.00 273,682.50
Base 100.250000 0.00 0.00 0.00 273,682.50

31 Dec 2012 PAYDOWN USD/OTH31 Dec 2012

2,757.500 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,757.50
Base 100.000000 0.00 0.00 0.00 2,757.50

Q3930AAB4 Total

1,300,757.500 Local 0.00 0.00 0.00 1,298,877.50
Base 0.00 0.00 0.00 1,298,877.50

US DOLLAR  Total

429,584,326.570

43,573,886.000

2,083,098.11

2,083,098.11

0.00

0.00

0.00

0.00

438,406,319.92

438,406,319.92

Local

Base

FIXED INCOME  Total
1,489,954,326.570

43,573,886.000 2,994,330.90 0.00 0.00 579,911,463.40Base

FIXED INCOME - SHORT
CANADIAN DOLLAR

988HGZII7 99Z01Y728  CAN FWD 11 26 12 1.5%   01 Sep 2017 23 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAX

1,885,000.000 0.993350 NHIO Local 100.613146 6,662.05 0.00 0.00 1,896,557.80
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Base 101.286703 6,706.65 0.00 0.00 1,909,254.34

23 Oct 2012 MERRILL LYNCH PEIRCE FENNER AND S CAD/CAXCANCEL

-1,885,000.000 0.993350 NHIO Local 100.613146 -6,662.05 0.00 0.00 -1,896,557.80
Base 101.286703 -6,706.65 0.00 0.00 -1,909,254.34

988HGZII7 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

CANADIAN DOLLAR  Total

0.000 0.00

0.00

0.00

0.00

0.00

0.00

0.00

0.00

Local

Base

POUND STERLING

988CNUII1 99Z01WTR3 UK GILT FWD 10 19 20 1.75%   22 Jan 2017 14 Aug 2012 UBS AG GBP/GBVCANCEL

-4,875,000.000 0.637308 NHIO Local 104.998562 -20,632.64 0.00 0.00 -5,118,679.88
Base 164.753246 -32,374.68 0.00 0.00 -8,031,720.73

14 Aug 2012 MERRILL LYNCH INTERNATIONAL GBP/GBVCANCEL

-2,945,000.000 0.637308 NHIO Local 104.996636 -12,464.23 0.00 0.00 -3,092,150.94
Base 164.750224 -19,557.62 0.00 0.00 -4,851,894.13

988CNUII1 Total

-7,820,000.000 Local -33,096.87 0.00 0.00 -8,210,830.82
Base -51,932.30 0.00 0.00 -12,883,614.86

988JXJII0 99Z01Y4T2  UK GILT FWD  11 01 4%   07 Mar 2022 25 Sep 2012 BARCLAYS CAPITAL GBP/GBVCANCEL

-2,150,000.000 0.616067 NHIO Local 120.692624 -13,066.30 0.00 0.00 -2,594,891.41
Base 195.908276 -21,209.22 0.00 0.00 -4,212,027.93

988LZPII9 99Z01YP36 UK GILT FWD 11 19 12 1.75%   22 Jan 2017 12 Oct 2012 MERRILL LYNCH INTERNATIONAL GBP/GBV

2,945,000.000 0.622123 NHIO Local 104.840696 16,805.71 0.00 0.00 3,087,558.51
Base 168.520849 27,013.48 0.00 0.00 4,962,939.02

12 Oct 2012 MERRILL LYNCH INTERNATIONAL GBP/GBVCANCEL

-2,945,000.000 0.622123 NHIO Local 104.840696 -16,805.71 0.00 0.00 -3,087,558.51
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 168.520849 -27,013.48 0.00 0.00 -4,962,939.02

988LZPII9 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

POUND STERLING  Total

-9,970,000.000 -46,163.17

-73,141.52

0.00

0.00

0.00

0.00

-10,805,722.23

-17,095,642.79

Local

Base

US DOLLAR

921BSMII6 99Z020IR4 USTN FWD 02 04 13 2.75%   15 Nov 2042 13 Dec 2012 BANK OF AMERICA SECURITIES LLC USD/FEDOPEN

1,700,000.000 1.000000 NHIO Local 96.438496 10,460.64 0.00 0.00 1,639,454.43
Base 96.438496 10,460.64 0.00 0.00 1,639,454.43

988KSBII0 99Z01Y744 USTN FWD 11 26 12 0.625%   31 Aug 2017 26 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FEDCANCEL

-1,885,000.000 1.000000 NHIO Local 99.866719 -2,831.41 0.00 0.00 -1,882,487.65
Base 99.866719 -2,831.41 0.00 0.00 -1,882,487.65

27 Sep 2012 BANK OF AMERICA SECURITIES LLC USD/FEDCANCEL

-1,865,000.000 1.000000 NHIO Local 99.953988 -2,801.36 0.00 0.00 -1,864,141.88
Base 99.953988 -2,801.36 0.00 0.00 -1,864,141.88

988KSBII0 Total

-3,750,000.000 Local -5,632.77 0.00 0.00 -3,746,629.53
Base -5,632.77 0.00 0.00 -3,746,629.53

988VLGII2 99Z01ZTT2 USTN FWD 01 25 13 0.625%   31 Aug 2017 19 Nov 2012 BANK OF AMERICA SECURITIES LLC USD/DTCOPEN

3,750,000.000 1.000000 NHIO Local 100.004602 9,517.44 0.00 0.00 3,750,172.58
Base 100.004602 9,517.44 0.00 0.00 3,750,172.58

US DOLLAR  Total

1,700,000.000 14,345.31

14,345.31

0.00

0.00

0.00

0.00

1,642,997.48

1,642,997.48

Local

Base
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

FIXED INCOME - SHORT  Total
-8,270,000.000

-58,796.21 0.00 0.00 -15,452,645.31Base

SHORT TERM MATURITIES
US DOLLAR

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   27 Nov 27 Nov 2012 MATURITY USD/BOS

1,039,212.420 1.000000 NHHL Local 100.000000 0.29 0.00 0.00 1,039,212.42
Base 100.000000 0.29 0.00 0.00 1,039,212.42

27 Nov 2012 MATURITY USD/BOSCANCEL

-1,039,212.420 1.000000 NHHL Local 100.000000 -0.29 0.00 0.00 -1,039,212.42
Base 100.000000 -0.29 0.00 0.00 -1,039,212.42

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   28 Nov 28 Nov 2012 MATURITY USD/BOS

1,260,309.150 1.000000 NHHM Local 100.000000 0.35 0.00 0.00 1,260,309.15
Base 100.000000 0.35 0.00 0.00 1,260,309.15

28 Nov 2012 MATURITY USD/BOSCANCEL

-1,260,309.150 1.000000 NHHM Local 100.000000 -0.35 0.00 0.00 -1,260,309.15
Base 100.000000 -0.35 0.00 0.00 -1,260,309.15

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   29 Nov 29 Nov 2012 MATURITY USD/BOS

2,528,978.520 1.000000 NHHL Local 100.000000 0.70 0.00 0.00 2,528,978.52
Base 100.000000 0.70 0.00 0.00 2,528,978.52

29 Nov 2012 MATURITY USD/BOSCANCEL

-2,528,978.520 1.000000 NHHL Local 100.000000 -0.70 0.00 0.00 -2,528,978.52
Base 100.000000 -0.70 0.00 0.00 -2,528,978.52

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   29 Nov 29 Nov 2012 MATURITY USD/BOS

216,623.390 1.000000 NHHM Local 100.000000 0.06 0.00 0.00 216,623.39
Base 100.000000 0.06 0.00 0.00 216,623.39

29 Nov 2012 MATURITY USD/BOSCANCEL

-216,623.390 1.000000 NHHM Local 100.000000 -0.06 0.00 0.00 -216,623.39
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 -0.06 0.00 0.00 -216,623.39

50299A003 LMCS INVESTMENT EURO TD 0.0000005%   30 Nov 30 Nov 2012 MATURITY USD/BOS

19,818.220 1.000000 NHHM Local 100.000000 0.01 0.00 0.00 19,818.22
Base 100.000000 0.01 0.00 0.00 19,818.22

30 Nov 2012 MATURITY USD/BOSCANCEL

-19,818.220 1.000000 NHHM Local 100.000000 -0.01 0.00 0.00 -19,818.22
Base 100.000000 -0.01 0.00 0.00 -19,818.22

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   30 Nov 30 Nov 2012 MATURITY USD/BOS

2,390,674.340 1.000000 NHHL Local 100.000000 0.66 0.00 0.00 2,390,674.34
Base 100.000000 0.66 0.00 0.00 2,390,674.34

30 Nov 2012 MATURITY USD/BOSCANCEL

-2,390,674.340 1.000000 NHHL Local 100.000000 -0.66 0.00 0.00 -2,390,674.34
Base 100.000000 -0.66 0.00 0.00 -2,390,674.34

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   05 Dec 05 Dec 2012 MATURITY USD/BOS

3,499,788.430 1.000000 NHHM Local 100.000000 0.97 0.00 0.00 3,499,788.43
Base 100.000000 0.97 0.00 0.00 3,499,788.43

05 Dec 2012 MATURITY USD/BOSCANCEL

-3,499,788.430 1.000000 NHHM Local 100.000000 -0.97 0.00 0.00 -3,499,788.43
Base 100.000000 -0.97 0.00 0.00 -3,499,788.43

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   05 Dec 05 Dec 2012 MATURITY USD/BOS

1,235,318.280 1.000000 NHHL Local 100.000000 0.34 0.00 0.00 1,235,318.28
Base 100.000000 0.34 0.00 0.00 1,235,318.28

05 Dec 2012 MATURITY USD/BOSCANCEL

-1,235,318.280 1.000000 NHHL Local 100.000000 -0.34 0.00 0.00 -1,235,318.28
Base 100.000000 -0.34 0.00 0.00 -1,235,318.28

50299A003 LMCS INVESTMENT EURO TD 0.0000001%   06 Dec 06 Dec 2012 MATURITY USD/BOS

10,906.590 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 10,906.59
Base 100.000000 0.00 0.00 0.00 10,906.59

06 Dec 2012 MATURITY USD/BOSCANCEL

Prepared by State StreetPage 1252



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

-10,906.590 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -10,906.59
Base 100.000000 0.00 0.00 0.00 -10,906.59

50299A003 LMCS INVESTMENT EURO TD 0.0000001%   06 Dec 06 Dec 2012 MATURITY USD/BOS

14,867.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 14,867.76
Base 100.000000 0.00 0.00 0.00 14,867.76

06 Dec 2012 MATURITY USD/BOSCANCEL

-14,867.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 -14,867.76
Base 100.000000 0.00 0.00 0.00 -14,867.76

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   07 Dec 07 Dec 2012 MATURITY USD/BOS

2,914,049.200 1.000000 NHHM Local 100.000000 0.81 0.00 0.00 2,914,049.20
Base 100.000000 0.81 0.00 0.00 2,914,049.20

07 Dec 2012 MATURITY USD/BOSCANCEL

-2,914,049.200 1.000000 NHHM Local 100.000000 -0.81 0.00 0.00 -2,914,049.20
Base 100.000000 -0.81 0.00 0.00 -2,914,049.20

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   11 Dec 11 Dec 2012 MATURITY USD/BOS

1,551,178.920 1.000000 NHHL Local 100.000000 0.43 0.00 0.00 1,551,178.92
Base 100.000000 0.43 0.00 0.00 1,551,178.92

11 Dec 2012 MATURITY USD/BOSCANCEL

-1,551,178.920 1.000000 NHHL Local 100.000000 -0.43 0.00 0.00 -1,551,178.92
Base 100.000000 -0.43 0.00 0.00 -1,551,178.92

50299A003 LMCS INVESTMENT EURO TD 0.0000001%   12 Dec 12 Dec 2012 MATURITY USD/BOS

6,463.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,463.06
Base 100.000000 0.00 0.00 0.00 6,463.06

12 Dec 2012 MATURITY USD/BOSCANCEL

-6,463.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -6,463.06
Base 100.000000 0.00 0.00 0.00 -6,463.06

50299A003 LMCS INVESTMENT EURO TD 0.0000001%   14 Dec 14 Dec 2012 MATURITY USD/BOS

17,479.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,479.34
Base 100.000000 0.00 0.00 0.00 17,479.34
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

14 Dec 2012 MATURITY USD/BOSCANCEL

-17,479.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -17,479.34
Base 100.000000 0.00 0.00 0.00 -17,479.34

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   14 Dec 14 Dec 2012 MATURITY USD/BOS

2,530,600.410 1.000000 NHHL Local 100.000000 0.70 0.00 0.00 2,530,600.41
Base 100.000000 0.70 0.00 0.00 2,530,600.41

14 Dec 2012 MATURITY USD/BOSCANCEL

-2,530,600.410 1.000000 NHHL Local 100.000000 -0.70 0.00 0.00 -2,530,600.41
Base 100.000000 -0.70 0.00 0.00 -2,530,600.41

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   17 Dec 17 Dec 2012 MATURITY USD/BOS

423,159.610 1.000000 NHHL Local 100.000000 0.35 0.00 0.00 423,159.61
Base 100.000000 0.35 0.00 0.00 423,159.61

17 Dec 2012 MATURITY USD/BOSCANCEL

-423,159.610 1.000000 NHHL Local 100.000000 -0.35 0.00 0.00 -423,159.61
Base 100.000000 -0.35 0.00 0.00 -423,159.61

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   17 Dec 17 Dec 2012 MATURITY USD/BOS

56,892.540 1.000000 NHHM Local 100.000000 0.05 0.00 0.00 56,892.54
Base 100.000000 0.05 0.00 0.00 56,892.54

17 Dec 2012 MATURITY USD/BOSCANCEL

-56,892.540 1.000000 NHHM Local 100.000000 -0.05 0.00 0.00 -56,892.54
Base 100.000000 -0.05 0.00 0.00 -56,892.54

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   18 Dec 18 Dec 2012 MATURITY USD/BOS

2,584,979.310 1.000000 NHHM Local 100.000000 0.72 0.00 0.00 2,584,979.31
Base 100.000000 0.72 0.00 0.00 2,584,979.31

18 Dec 2012 MATURITY USD/BOSCANCEL

-2,584,979.310 1.000000 NHHM Local 100.000000 -0.72 0.00 0.00 -2,584,979.31
Base 100.000000 -0.72 0.00 0.00 -2,584,979.31

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   19 Dec 19 Dec 2012 MATURITY USD/BOS

945,469.520 1.000000 NHHM Local 100.000000 0.26 0.00 0.00 945,469.52
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 0.26 0.00 0.00 945,469.52

19 Dec 2012 MATURITY USD/BOSCANCEL

-945,469.520 1.000000 NHHM Local 100.000000 -0.26 0.00 0.00 -945,469.52
Base 100.000000 -0.26 0.00 0.00 -945,469.52

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   19 Dec 19 Dec 2012 MATURITY USD/BOS

374,164.680 1.000000 NHHL Local 100.000000 0.10 0.00 0.00 374,164.68
Base 100.000000 0.10 0.00 0.00 374,164.68

19 Dec 2012 MATURITY USD/BOSCANCEL

-374,164.680 1.000000 NHHL Local 100.000000 -0.10 0.00 0.00 -374,164.68
Base 100.000000 -0.10 0.00 0.00 -374,164.68

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   20 Dec 20 Dec 2012 MATURITY USD/BOS

1,579,052.870 1.000000 NHHL Local 100.000000 0.44 0.00 0.00 1,579,052.87
Base 100.000000 0.44 0.00 0.00 1,579,052.87

20 Dec 2012 MATURITY USD/BOSCANCEL

-1,579,052.870 1.000000 NHHL Local 100.000000 -0.44 0.00 0.00 -1,579,052.87
Base 100.000000 -0.44 0.00 0.00 -1,579,052.87

50299A003 LMCS INVESTMENT EURO TD 0.0000001%   20 Dec 20 Dec 2012 MATURITY USD/BOS

17,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,500.00
Base 100.000000 0.00 0.00 0.00 17,500.00

20 Dec 2012 MATURITY USD/BOSCANCEL

-17,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 -17,500.00
Base 100.000000 0.00 0.00 0.00 -17,500.00

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   21 Dec 21 Dec 2012 MATURITY USD/BOS

1,177,263.970 1.000000 NHHL Local 100.000000 0.33 0.00 0.00 1,177,263.97
Base 100.000000 0.33 0.00 0.00 1,177,263.97

21 Dec 2012 MATURITY USD/BOSCANCEL

-1,177,263.970 1.000000 NHHL Local 100.000000 -0.33 0.00 0.00 -1,177,263.97
Base 100.000000 -0.33 0.00 0.00 -1,177,263.97

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   21 Dec 21 Dec 2012 MATURITY USD/BOS
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

4,322,288.420 1.000000 NHHM Local 100.000000 1.20 0.00 0.00 4,322,288.42
Base 100.000000 1.20 0.00 0.00 4,322,288.42

21 Dec 2012 MATURITY USD/BOSCANCEL

-4,322,288.420 1.000000 NHHM Local 100.000000 -1.20 0.00 0.00 -4,322,288.42
Base 100.000000 -1.20 0.00 0.00 -4,322,288.42

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   24 Dec 24 Dec 2012 MATURITY USD/BOS

117,554.740 1.000000 NHHL Local 100.000000 0.10 0.00 0.00 117,554.74
Base 100.000000 0.10 0.00 0.00 117,554.74

24 Dec 2012 MATURITY USD/BOSCANCEL

-117,554.740 1.000000 NHHL Local 100.000000 -0.10 0.00 0.00 -117,554.74
Base 100.000000 -0.10 0.00 0.00 -117,554.74

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   24 Dec 24 Dec 2012 MATURITY USD/BOS

2,229,732.510 1.000000 NHHM Local 100.000000 1.86 0.00 0.00 2,229,732.51
Base 100.000000 1.86 0.00 0.00 2,229,732.51

24 Dec 2012 MATURITY USD/BOSCANCEL

-2,229,732.510 1.000000 NHHM Local 100.000000 -1.86 0.00 0.00 -2,229,732.51
Base 100.000000 -1.86 0.00 0.00 -2,229,732.51

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   26 Dec 26 Dec 2012 MATURITY USD/BOS

200,000.000 1.000000 NHHL Local 100.000000 0.11 0.00 0.00 200,000.00
Base 100.000000 0.11 0.00 0.00 200,000.00

26 Dec 2012 MATURITY USD/BOSCANCEL

-200,000.000 1.000000 NHHL Local 100.000000 -0.11 0.00 0.00 -200,000.00
Base 100.000000 -0.11 0.00 0.00 -200,000.00

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   27 Dec 27 Dec 2012 MATURITY USD/BOS

30,356.450 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 30,356.45
Base 100.000000 0.01 0.00 0.00 30,356.45

27 Dec 2012 MATURITY USD/BOSCANCEL

-30,356.450 1.000000 NHHL Local 100.000000 -0.01 0.00 0.00 -30,356.45
Base 100.000000 -0.01 0.00 0.00 -30,356.45
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   27 Dec 27 Dec 2012 MATURITY USD/BOS

767,011.900 1.000000 NHHM Local 100.000000 0.21 0.00 0.00 767,011.90
Base 100.000000 0.21 0.00 0.00 767,011.90

27 Dec 2012 MATURITY USD/BOSCANCEL

-767,011.900 1.000000 NHHM Local 100.000000 -0.21 0.00 0.00 -767,011.90
Base 100.000000 -0.21 0.00 0.00 -767,011.90

50299A003 LMCS INVESTMENT EURO TD 0.0000005%   28 Dec 28 Dec 2012 MATURITY USD/BOS

19,821.810 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 19,821.81
Base 100.000000 0.01 0.00 0.00 19,821.81

28 Dec 2012 MATURITY USD/BOSCANCEL

-19,821.810 1.000000 NHHL Local 100.000000 -0.01 0.00 0.00 -19,821.81
Base 100.000000 -0.01 0.00 0.00 -19,821.81

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   28 Dec 28 Dec 2012 MATURITY USD/BOS

534,692.340 1.000000 NHHM Local 100.000000 0.15 0.00 0.00 534,692.34
Base 100.000000 0.15 0.00 0.00 534,692.34

28 Dec 2012 MATURITY USD/BOSCANCEL

-534,692.340 1.000000 NHHM Local 100.000000 -0.15 0.00 0.00 -534,692.34
Base 100.000000 -0.15 0.00 0.00 -534,692.34

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   31 Dec 31 Dec 2012 MATURITY USD/BOS

1,339,155.370 1.000000 NHHM Local 100.000000 1.12 0.00 0.00 1,339,155.37
Base 100.000000 1.12 0.00 0.00 1,339,155.37

31 Dec 2012 MATURITY USD/BOSCANCEL

-1,339,155.370 1.000000 NHHM Local 100.000000 -1.12 0.00 0.00 -1,339,155.37
Base 100.000000 -1.12 0.00 0.00 -1,339,155.37

50299A003 LMCS INVESTMENT EURO TD 0.0000003%   28 Dec 28 Dec 2012 MATURITY USD/BOS

534,692.340 1.000000 NHHM Local 100.000000 0.15 0.00 0.00 534,692.34
Base 100.000000 0.15 0.00 0.00 534,692.34

28 Dec 2012 MATURITY USD/BOSCANCEL

-534,692.340 1.000000 NHHM Local 100.000000 -0.15 0.00 0.00 -534,692.34
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Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

Base 100.000000 -0.15 0.00 0.00 -534,692.34

28 Dec 2012 MATURITY USD/BOS

534,692.340 1.000000 NHHM Local 100.000000 0.15 0.00 0.00 534,692.34
Base 100.000000 0.15 0.00 0.00 534,692.34

28 Dec 2012 MATURITY USD/BOSCANCEL

-534,692.340 1.000000 NHHM Local 100.000000 -0.15 0.00 0.00 -534,692.34
Base 100.000000 -0.15 0.00 0.00 -534,692.34

50299A003 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   01 Oct 2012 01 Oct 2012 MATURITY USD/BOS01 Oct 2012

843,311.160 1.000000 NHHL Local 100.000000 0.70 0.00 0.00 843,311.16
Base 100.000000 0.70 0.00 0.00 843,311.16

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   01 Oct 2012 01 Oct 2012 MATURITY USD/BOS01 Oct 2012

3,301,128.860 1.000000 NHHM Local 100.000000 2.75 0.00 0.00 3,301,128.86
Base 100.000000 2.75 0.00 0.00 3,301,128.86

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Oct 2012 02 Oct 2012 MATURITY USD/BOS02 Oct 2012

1,628,100.880 1.000000 NHHL Local 100.000000 0.45 0.00 0.00 1,628,100.88
Base 100.000000 0.45 0.00 0.00 1,628,100.88

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Oct 2012 02 Oct 2012 MATURITY USD/BOS02 Oct 2012

2,387,162.360 1.000000 NHHM Local 100.000000 0.66 0.00 0.00 2,387,162.36
Base 100.000000 0.66 0.00 0.00 2,387,162.36

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Oct 2012 03 Oct 2012 MATURITY USD/BOS03 Oct 2012

3,933,998.100 1.000000 NHHL Local 100.000000 1.09 0.00 0.00 3,933,998.10
Base 100.000000 1.09 0.00 0.00 3,933,998.10

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Oct 2012 03 Oct 2012 MATURITY USD/BOS03 Oct 2012

178,161.150 1.000000 NHHM Local 100.000000 0.05 0.00 0.00 178,161.15
Base 100.000000 0.05 0.00 0.00 178,161.15

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   04 Oct 2012 04 Oct 2012 MATURITY USD/BOS04 Oct 2012
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2,861,070.340 1.000000 NHHL Local 100.000000 0.79 0.00 0.00 2,861,070.34
Base 100.000000 0.79 0.00 0.00 2,861,070.34

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   04 Oct 2012 04 Oct 2012 MATURITY USD/BOS04 Oct 2012

808,189.250 1.000000 NHHM Local 100.000000 0.22 0.00 0.00 808,189.25
Base 100.000000 0.22 0.00 0.00 808,189.25

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Oct 2012 05 Oct 2012 MATURITY USD/BOS05 Oct 2012

1,637,922.290 1.000000 NHHL Local 100.000000 0.45 0.00 0.00 1,637,922.29
Base 100.000000 0.45 0.00 0.00 1,637,922.29

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Oct 2012 05 Oct 2012 MATURITY USD/BOS05 Oct 2012

60,138.710 1.000000 NHHM Local 100.000000 0.02 0.00 0.00 60,138.71
Base 100.000000 0.02 0.00 0.00 60,138.71

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Oct 2012 10 Oct 2012 MATURITY USD/BOS10 Oct 2012

6,577,834.840 1.000000 NHHL Local 100.000000 7.31 0.00 0.00 6,577,834.84
Base 100.000000 7.31 0.00 0.00 6,577,834.84

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Oct 2012 10 Oct 2012 MATURITY USD/BOS10 Oct 2012

1,364,726.190 1.000000 NHHM Local 100.000000 1.52 0.00 0.00 1,364,726.19
Base 100.000000 1.52 0.00 0.00 1,364,726.19

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Oct 2012 10 Oct 2012 MATURITY USD/BOS10 Oct 2012

178,501.830 1.000000 NHHL Local 100.000000 0.05 0.00 0.00 178,501.83
Base 100.000000 0.05 0.00 0.00 178,501.83

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Oct 2012 10 Oct 2012 MATURITY USD/BOS10 Oct 2012

35,118.900 1.000000 NHHM Local 100.000000 0.01 0.00 0.00 35,118.90
Base 100.000000 0.01 0.00 0.00 35,118.90

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Oct 2012 11 Oct 2012 MATURITY USD/BOS11 Oct 2012

570,000.030 1.000000 NHHL Local 100.000000 0.16 0.00 0.00 570,000.03
Base 100.000000 0.16 0.00 0.00 570,000.03

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Oct 2012 11 Oct 2012 MATURITY USD/BOS11 Oct 2012

1,453,580.680 1.000000 NHHM Local 100.000000 0.40 0.00 0.00 1,453,580.68
Base 100.000000 0.40 0.00 0.00 1,453,580.68
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Oct 2012 12 Oct 2012 MATURITY USD/BOS12 Oct 2012

956,473.700 1.000000 NHHL Local 100.000000 0.27 0.00 0.00 956,473.70
Base 100.000000 0.27 0.00 0.00 956,473.70

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Oct 2012 12 Oct 2012 MATURITY USD/BOS12 Oct 2012

6,149,534.860 1.000000 NHHM Local 100.000000 1.71 0.00 0.00 6,149,534.86
Base 100.000000 1.71 0.00 0.00 6,149,534.86

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   15 Oct 2012 15 Oct 2012 MATURITY USD/BOS15 Oct 2012

996,444.210 1.000000 NHHM Local 100.000000 0.83 0.00 0.00 996,444.21
Base 100.000000 0.83 0.00 0.00 996,444.21

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   15 Oct 2012 15 Oct 2012 MATURITY USD/BOS15 Oct 2012

284,436.750 1.000000 NHHL Local 100.000000 0.24 0.00 0.00 284,436.75
Base 100.000000 0.24 0.00 0.00 284,436.75

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Oct 2012 16 Oct 2012 MATURITY USD/BOS16 Oct 2012

2,354,570.720 1.000000 NHHL Local 100.000000 0.65 0.00 0.00 2,354,570.72
Base 100.000000 0.65 0.00 0.00 2,354,570.72

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Oct 2012 16 Oct 2012 MATURITY USD/BOS16 Oct 2012

1,220,278.410 1.000000 NHHM Local 100.000000 0.34 0.00 0.00 1,220,278.41
Base 100.000000 0.34 0.00 0.00 1,220,278.41

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Oct 2012 17 Oct 2012 MATURITY USD/BOS17 Oct 2012

354,650.140 1.000000 NHHL Local 100.000000 0.10 0.00 0.00 354,650.14
Base 100.000000 0.10 0.00 0.00 354,650.14

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Oct 2012 17 Oct 2012 MATURITY USD/BOS17 Oct 2012

346,222.420 1.000000 NHHM Local 100.000000 0.10 0.00 0.00 346,222.42
Base 100.000000 0.10 0.00 0.00 346,222.42

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Oct 2012 18 Oct 2012 MATURITY USD/BOS18 Oct 2012

1,041,800.030 1.000000 NHHL Local 100.000000 0.29 0.00 0.00 1,041,800.03
Base 100.000000 0.29 0.00 0.00 1,041,800.03

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Oct 2012 18 Oct 2012 MATURITY USD/BOS18 Oct 2012

311,510.360 1.000000 NHHM Local 100.000000 0.09 0.00 0.00 311,510.36
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Base 100.000000 0.09 0.00 0.00 311,510.36

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Oct 2012 19 Oct 2012 MATURITY USD/BOS19 Oct 2012

366,936.820 1.000000 NHHL Local 100.000000 0.10 0.00 0.00 366,936.82
Base 100.000000 0.10 0.00 0.00 366,936.82

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Oct 2012 19 Oct 2012 MATURITY USD/BOS19 Oct 2012

2,503,798.370 1.000000 NHHM Local 100.000000 0.70 0.00 0.00 2,503,798.37
Base 100.000000 0.70 0.00 0.00 2,503,798.37

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   22 Oct 2012 22 Oct 2012 MATURITY USD/BOS22 Oct 2012

409,078.800 1.000000 NHHL Local 100.000000 0.34 0.00 0.00 409,078.80
Base 100.000000 0.34 0.00 0.00 409,078.80

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   22 Oct 2012 22 Oct 2012 MATURITY USD/BOS22 Oct 2012

1,303,375.000 1.000000 NHHM Local 100.000000 1.09 0.00 0.00 1,303,375.00
Base 100.000000 1.09 0.00 0.00 1,303,375.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Oct 2012 23 Oct 2012 MATURITY USD/BOS23 Oct 2012

1,340,144.800 1.000000 NHHL Local 100.000000 0.37 0.00 0.00 1,340,144.80
Base 100.000000 0.37 0.00 0.00 1,340,144.80

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Oct 2012 23 Oct 2012 MATURITY USD/BOS23 Oct 2012

2,552,760.030 1.000000 NHHM Local 100.000000 0.71 0.00 0.00 2,552,760.03
Base 100.000000 0.71 0.00 0.00 2,552,760.03

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Oct 2012 24 Oct 2012 MATURITY USD/BOS24 Oct 2012

59,738.150 1.000000 NHHL Local 100.000000 0.02 0.00 0.00 59,738.15
Base 100.000000 0.02 0.00 0.00 59,738.15

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Oct 2012 24 Oct 2012 MATURITY USD/BOS24 Oct 2012

55,429.190 1.000000 NHHM Local 100.000000 0.02 0.00 0.00 55,429.19
Base 100.000000 0.02 0.00 0.00 55,429.19

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   25 Oct 2012 25 Oct 2012 MATURITY USD/BOS25 Oct 2012

19,767.190 1.000000 NHHM Local 100.000000 0.01 0.00 0.00 19,767.19
Base 100.000000 0.01 0.00 0.00 19,767.19

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Oct 2012 26 Oct 2012 MATURITY USD/BOS26 Oct 2012
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992,610.750 1.000000 NHHL Local 100.000000 0.28 0.00 0.00 992,610.75
Base 100.000000 0.28 0.00 0.00 992,610.75

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Oct 2012 26 Oct 2012 MATURITY USD/BOS26 Oct 2012

814,074.970 1.000000 NHHM Local 100.000000 0.23 0.00 0.00 814,074.97
Base 100.000000 0.23 0.00 0.00 814,074.97

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   29 Oct 2012 29 Oct 2012 MATURITY USD/BOS29 Oct 2012

3,099,526.620 1.000000 NHHL Local 100.000000 2.58 0.00 0.00 3,099,526.62
Base 100.000000 2.58 0.00 0.00 3,099,526.62

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   29 Oct 2012 29 Oct 2012 MATURITY USD/BOS29 Oct 2012

1,512,282.270 1.000000 NHHM Local 100.000000 1.26 0.00 0.00 1,512,282.27
Base 100.000000 1.26 0.00 0.00 1,512,282.27

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Oct 2012 30 Oct 2012 MATURITY USD/BOS30 Oct 2012

0.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 0.01
Base 100.000000 0.00 0.00 0.00 0.01

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Oct 2012 31 Oct 2012 MATURITY USD/BOS31 Oct 2012

1,028,898.330 1.000000 NHHL Local 100.000000 0.29 0.00 0.00 1,028,898.33
Base 100.000000 0.29 0.00 0.00 1,028,898.33

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Oct 2012 31 Oct 2012 MATURITY USD/BOS31 Oct 2012

29,305.760 1.000000 NHHM Local 100.000000 0.01 0.00 0.00 29,305.76
Base 100.000000 0.01 0.00 0.00 29,305.76

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   01 Nov 2012 01 Nov 2012 MATURITY USD/BOS01 Nov 2012

1,033,323.810 1.000000 NHHL Local 100.000000 0.29 0.00 0.00 1,033,323.81
Base 100.000000 0.29 0.00 0.00 1,033,323.81

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   01 Nov 2012 01 Nov 2012 MATURITY USD/BOS01 Nov 2012

1,500,235.800 1.000000 NHHM Local 100.000000 0.42 0.00 0.00 1,500,235.80
Base 100.000000 0.42 0.00 0.00 1,500,235.80

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Nov 2012 02 Nov 2012 MATURITY USD/BOS02 Nov 2012

101,064.150 1.000000 NHHL Local 100.000000 0.03 0.00 0.00 101,064.15
Base 100.000000 0.03 0.00 0.00 101,064.15
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   02 Nov 2012 02 Nov 2012 MATURITY USD/BOS02 Nov 2012

1,115,784.190 1.000000 NHHM Local 100.000000 0.31 0.00 0.00 1,115,784.19
Base 100.000000 0.31 0.00 0.00 1,115,784.19

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Nov 2012 05 Nov 2012 MATURITY USD/BOS05 Nov 2012

854,879.900 1.000000 NHHL Local 100.000000 0.71 0.00 0.00 854,879.90
Base 100.000000 0.71 0.00 0.00 854,879.90

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Nov 2012 05 Nov 2012 MATURITY USD/BOS05 Nov 2012

1,343,037.020 1.000000 NHHM Local 100.000000 1.12 0.00 0.00 1,343,037.02
Base 100.000000 1.12 0.00 0.00 1,343,037.02

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Nov 2012 06 Nov 2012 MATURITY USD/BOS06 Nov 2012

1,719,462.000 1.000000 NHHL Local 100.000000 0.48 0.00 0.00 1,719,462.00
Base 100.000000 0.48 0.00 0.00 1,719,462.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Nov 2012 06 Nov 2012 MATURITY USD/BOS06 Nov 2012

969,842.140 1.000000 NHHM Local 100.000000 0.27 0.00 0.00 969,842.14
Base 100.000000 0.27 0.00 0.00 969,842.14

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Nov 2012 07 Nov 2012 MATURITY USD/BOS07 Nov 2012

341,300.700 1.000000 NHHL Local 100.000000 0.09 0.00 0.00 341,300.70
Base 100.000000 0.09 0.00 0.00 341,300.70

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Nov 2012 07 Nov 2012 MATURITY USD/BOS07 Nov 2012

2,027,933.060 1.000000 NHHM Local 100.000000 0.56 0.00 0.00 2,027,933.06
Base 100.000000 0.56 0.00 0.00 2,027,933.06

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   08 Nov 2012 08 Nov 2012 MATURITY USD/BOS08 Nov 2012

2,012,767.680 1.000000 NHHL Local 100.000000 0.56 0.00 0.00 2,012,767.68
Base 100.000000 0.56 0.00 0.00 2,012,767.68

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   08 Nov 2012 08 Nov 2012 MATURITY USD/BOS08 Nov 2012

83,631.490 1.000000 NHHM Local 100.000000 0.02 0.00 0.00 83,631.49
Base 100.000000 0.02 0.00 0.00 83,631.49

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   09 Nov 2012 09 Nov 2012 MATURITY USD/BOS09 Nov 2012

311,732.610 1.000000 NHHL Local 100.000000 0.09 0.00 0.00 311,732.61
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Base 100.000000 0.09 0.00 0.00 311,732.61

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   09 Nov 2012 09 Nov 2012 MATURITY USD/BOS09 Nov 2012

693,702.560 1.000000 NHHM Local 100.000000 0.19 0.00 0.00 693,702.56
Base 100.000000 0.19 0.00 0.00 693,702.56

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Nov 2012 13 Nov 2012 MATURITY USD/BOS13 Nov 2012

1,673,962.560 1.000000 NHHL Local 100.000000 1.86 0.00 0.00 1,673,962.56
Base 100.000000 1.86 0.00 0.00 1,673,962.56

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Nov 2012 13 Nov 2012 MATURITY USD/BOS13 Nov 2012

2,091,777.520 1.000000 NHHM Local 100.000000 2.32 0.00 0.00 2,091,777.52
Base 100.000000 2.32 0.00 0.00 2,091,777.52

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Nov 2012 14 Nov 2012 MATURITY USD/BOS14 Nov 2012

2,216,259.230 1.000000 NHHL Local 100.000000 0.62 0.00 0.00 2,216,259.23
Base 100.000000 0.62 0.00 0.00 2,216,259.23

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Nov 2012 14 Nov 2012 MATURITY USD/BOS14 Nov 2012

2,451,555.160 1.000000 NHHM Local 100.000000 0.68 0.00 0.00 2,451,555.16
Base 100.000000 0.68 0.00 0.00 2,451,555.16

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   15 Nov 2012 15 Nov 2012 MATURITY USD/BOS15 Nov 2012

26,350.610 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 26,350.61
Base 100.000000 0.01 0.00 0.00 26,350.61

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   15 Nov 2012 15 Nov 2012 MATURITY USD/BOS15 Nov 2012

1,855,128.940 1.000000 NHHM Local 100.000000 0.52 0.00 0.00 1,855,128.94
Base 100.000000 0.52 0.00 0.00 1,855,128.94

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Nov 2012 16 Nov 2012 MATURITY USD/BOS16 Nov 2012

1,964,915.050 1.000000 NHHM Local 100.000000 0.55 0.00 0.00 1,964,915.05
Base 100.000000 0.55 0.00 0.00 1,964,915.05

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   16 Nov 2012 16 Nov 2012 MATURITY USD/BOS16 Nov 2012

1,000,000.000 1.000000 NHHL Local 100.000000 0.28 0.00 0.00 1,000,000.00
Base 100.000000 0.28 0.00 0.00 1,000,000.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Nov 2012 21 Nov 2012 MATURITY USD/BOS21 Nov 2012

Prepared by State StreetPage 1264



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

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

Units/Original Face

1,850,022.370 1.000000 NHHM Local 100.000000 0.51 0.00 0.00 1,850,022.37
Base 100.000000 0.51 0.00 0.00 1,850,022.37

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 23 Nov 2012 MATURITY USD/BOS23 Nov 2012

779,430.670 1.000000 NHHM Local 100.000000 0.43 0.00 0.00 779,430.67
Base 100.000000 0.43 0.00 0.00 779,430.67

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 23 Nov 2012 MATURITY USD/BOS23 Nov 2012

1,253,417.950 1.000000 NHHL Local 100.000000 0.35 0.00 0.00 1,253,417.95
Base 100.000000 0.35 0.00 0.00 1,253,417.95

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 23 Nov 2012 MATURITY USD/BOS

1,850,022.370 1.000000 NHHM Local 100.000000 0.51 0.00 0.00 1,850,022.37
Base 100.000000 0.51 0.00 0.00 1,850,022.37

23 Nov 2012 MATURITY USD/BOSCANCEL

-1,850,022.370 1.000000 NHHM Local 100.000000 -0.51 0.00 0.00 -1,850,022.37
Base 100.000000 -0.51 0.00 0.00 -1,850,022.37

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 23 Nov 2012 MATURITY USD/BOS23 Nov 2012

2,297,078.530 1.000000 NHHL Local 100.000000 0.64 0.00 0.00 2,297,078.53
Base 100.000000 0.64 0.00 0.00 2,297,078.53

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 23 Nov 2012 MATURITY USD/BOS23 Nov 2012

995,681.820 1.000000 NHHM Local 100.000000 0.28 0.00 0.00 995,681.82
Base 100.000000 0.28 0.00 0.00 995,681.82

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 23 Nov 2012 MATURITY USD/BOS23 Nov 2012

526,316.610 1.000000 NHHL Local 100.000000 0.44 0.00 0.00 526,316.61
Base 100.000000 0.44 0.00 0.00 526,316.61

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   23 Nov 2012 23 Nov 2012 MATURITY USD/BOS23 Nov 2012

760,769.840 1.000000 NHHM Local 100.000000 0.63 0.00 0.00 760,769.84
Base 100.000000 0.63 0.00 0.00 760,769.84

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Nov 2012 26 Nov 2012 MATURITY USD/BOS26 Nov 2012

31,027.270 1.000000 NHHM Local 100.000000 0.03 0.00 0.00 31,027.27
Base 100.000000 0.03 0.00 0.00 31,027.27
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Nov 2012 26 Nov 2012 MATURITY USD/BOS26 Nov 2012

93,540.300 1.000000 NHHL Local 100.000000 0.08 0.00 0.00 93,540.30
Base 100.000000 0.08 0.00 0.00 93,540.30

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Nov 2012 27 Nov 2012 MATURITY USD/BOS27 Nov 2012

1,039,212.420 1.000000 NHHL Local 100.000000 0.29 0.00 0.00 1,039,212.42
Base 100.000000 0.29 0.00 0.00 1,039,212.42

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Nov 2012 27 Nov 2012 MATURITY USD/BOS27 Nov 2012

1,560,427.560 1.000000 NHHM Local 100.000000 0.43 0.00 0.00 1,560,427.56
Base 100.000000 0.43 0.00 0.00 1,560,427.56

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Nov 2012 28 Nov 2012 MATURITY USD/BOS28 Nov 2012

1,900,907.550 1.000000 NHHL Local 100.000000 0.53 0.00 0.00 1,900,907.55
Base 100.000000 0.53 0.00 0.00 1,900,907.55

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Nov 2012 28 Nov 2012 MATURITY USD/BOS28 Nov 2012

1,260,309.150 1.000000 NHHM Local 100.000000 0.35 0.00 0.00 1,260,309.15
Base 100.000000 0.35 0.00 0.00 1,260,309.15

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   29 Nov 2012 29 Nov 2012 MATURITY USD/BOS29 Nov 2012

2,528,978.520 1.000000 NHHL Local 100.000000 0.70 0.00 0.00 2,528,978.52
Base 100.000000 0.70 0.00 0.00 2,528,978.52

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   29 Nov 2012 29 Nov 2012 MATURITY USD/BOS29 Nov 2012

216,623.390 1.000000 NHHM Local 100.000000 0.06 0.00 0.00 216,623.39
Base 100.000000 0.06 0.00 0.00 216,623.39

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Nov 2012 30 Nov 2012 MATURITY USD/BOS30 Nov 2012

2,390,674.340 1.000000 NHHL Local 100.000000 0.66 0.00 0.00 2,390,674.34
Base 100.000000 0.66 0.00 0.00 2,390,674.34

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   30 Nov 2012 30 Nov 2012 MATURITY USD/BOS30 Nov 2012

19,818.220 1.000000 NHHM Local 100.000000 0.01 0.00 0.00 19,818.22
Base 100.000000 0.01 0.00 0.00 19,818.22

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Dec 2012 03 Dec 2012 MATURITY USD/BOS03 Dec 2012

1,310,556.600 1.000000 NHHL Local 100.000000 1.09 0.00 0.00 1,310,556.60
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Base 100.000000 1.09 0.00 0.00 1,310,556.60

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   03 Dec 2012 03 Dec 2012 MATURITY USD/BOS03 Dec 2012

837,560.730 1.000000 NHHM Local 100.000000 0.70 0.00 0.00 837,560.73
Base 100.000000 0.70 0.00 0.00 837,560.73

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   04 Dec 2012 04 Dec 2012 MATURITY USD/BOS04 Dec 2012

1,199,449.240 1.000000 NHHL Local 100.000000 0.33 0.00 0.00 1,199,449.24
Base 100.000000 0.33 0.00 0.00 1,199,449.24

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   04 Dec 2012 04 Dec 2012 MATURITY USD/BOS04 Dec 2012

1,385,168.180 1.000000 NHHM Local 100.000000 0.38 0.00 0.00 1,385,168.18
Base 100.000000 0.38 0.00 0.00 1,385,168.18

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Dec 2012 05 Dec 2012 MATURITY USD/BOS05 Dec 2012

1,235,318.280 1.000000 NHHL Local 100.000000 0.34 0.00 0.00 1,235,318.28
Base 100.000000 0.34 0.00 0.00 1,235,318.28

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   05 Dec 2012 05 Dec 2012 MATURITY USD/BOS05 Dec 2012

3,499,788.430 1.000000 NHHM Local 100.000000 0.97 0.00 0.00 3,499,788.43
Base 100.000000 0.97 0.00 0.00 3,499,788.43

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Dec 2012 06 Dec 2012 MATURITY USD/BOS06 Dec 2012

14,867.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 14,867.76
Base 100.000000 0.00 0.00 0.00 14,867.76

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   06 Dec 2012 06 Dec 2012 MATURITY USD/BOS06 Dec 2012

10,906.590 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 10,906.59
Base 100.000000 0.00 0.00 0.00 10,906.59

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   07 Dec 2012 07 Dec 2012 MATURITY USD/BOS07 Dec 2012

2,914,049.200 1.000000 NHHM Local 100.000000 0.81 0.00 0.00 2,914,049.20
Base 100.000000 0.81 0.00 0.00 2,914,049.20

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Dec 2012 10 Dec 2012 MATURITY USD/BOS10 Dec 2012

1,959,194.150 1.000000 NHHL Local 100.000000 1.63 0.00 0.00 1,959,194.15
Base 100.000000 1.63 0.00 0.00 1,959,194.15

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   10 Dec 2012 10 Dec 2012 MATURITY USD/BOS10 Dec 2012
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1,962,859.640 1.000000 NHHM Local 100.000000 1.64 0.00 0.00 1,962,859.64
Base 100.000000 1.64 0.00 0.00 1,962,859.64

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Dec 2012 11 Dec 2012 MATURITY USD/BOS11 Dec 2012

1,551,178.920 1.000000 NHHL Local 100.000000 0.43 0.00 0.00 1,551,178.92
Base 100.000000 0.43 0.00 0.00 1,551,178.92

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   11 Dec 2012 11 Dec 2012 MATURITY USD/BOS11 Dec 2012

2,092,354.240 1.000000 NHHM Local 100.000000 0.58 0.00 0.00 2,092,354.24
Base 100.000000 0.58 0.00 0.00 2,092,354.24

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Dec 2012 12 Dec 2012 MATURITY USD/BOS12 Dec 2012

502,982.290 1.000000 NHHL Local 100.000000 0.14 0.00 0.00 502,982.29
Base 100.000000 0.14 0.00 0.00 502,982.29

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   12 Dec 2012 12 Dec 2012 MATURITY USD/BOS12 Dec 2012

6,463.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 6,463.06
Base 100.000000 0.00 0.00 0.00 6,463.06

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Dec 2012 13 Dec 2012 MATURITY USD/BOS13 Dec 2012

1,026,865.280 1.000000 NHHM Local 100.000000 0.29 0.00 0.00 1,026,865.28
Base 100.000000 0.29 0.00 0.00 1,026,865.28

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   13 Dec 2012 13 Dec 2012 MATURITY USD/BOS13 Dec 2012

35,561.110 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 35,561.11
Base 100.000000 0.01 0.00 0.00 35,561.11

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Dec 2012 14 Dec 2012 MATURITY USD/BOS14 Dec 2012

2,530,600.410 1.000000 NHHL Local 100.000000 0.70 0.00 0.00 2,530,600.41
Base 100.000000 0.70 0.00 0.00 2,530,600.41

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   14 Dec 2012 14 Dec 2012 MATURITY USD/BOS14 Dec 2012

17,479.340 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,479.34
Base 100.000000 0.00 0.00 0.00 17,479.34

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Dec 2012 17 Dec 2012 MATURITY USD/BOS17 Dec 2012

423,159.610 1.000000 NHHL Local 100.000000 0.35 0.00 0.00 423,159.61
Base 100.000000 0.35 0.00 0.00 423,159.61
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536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   17 Dec 2012 17 Dec 2012 MATURITY USD/BOS17 Dec 2012

56,892.540 1.000000 NHHM Local 100.000000 0.05 0.00 0.00 56,892.54
Base 100.000000 0.05 0.00 0.00 56,892.54

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   18 Dec 2012 18 Dec 2012 MATURITY USD/BOS18 Dec 2012

2,584,979.310 1.000000 NHHM Local 100.000000 0.72 0.00 0.00 2,584,979.31
Base 100.000000 0.72 0.00 0.00 2,584,979.31

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Dec 2012 19 Dec 2012 MATURITY USD/BOS19 Dec 2012

374,164.680 1.000000 NHHL Local 100.000000 0.10 0.00 0.00 374,164.68
Base 100.000000 0.10 0.00 0.00 374,164.68

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   19 Dec 2012 19 Dec 2012 MATURITY USD/BOS19 Dec 2012

945,469.520 1.000000 NHHM Local 100.000000 0.26 0.00 0.00 945,469.52
Base 100.000000 0.26 0.00 0.00 945,469.52

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   20 Dec 2012 20 Dec 2012 MATURITY USD/BOS20 Dec 2012

1,579,052.870 1.000000 NHHL Local 100.000000 0.44 0.00 0.00 1,579,052.87
Base 100.000000 0.44 0.00 0.00 1,579,052.87

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   20 Dec 2012 20 Dec 2012 MATURITY USD/BOS20 Dec 2012

17,500.000 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 17,500.00
Base 100.000000 0.00 0.00 0.00 17,500.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Dec 2012 21 Dec 2012 MATURITY USD/BOS21 Dec 2012

1,177,263.970 1.000000 NHHL Local 100.000000 0.33 0.00 0.00 1,177,263.97
Base 100.000000 0.33 0.00 0.00 1,177,263.97

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   21 Dec 2012 21 Dec 2012 MATURITY USD/BOS21 Dec 2012

4,322,288.420 1.000000 NHHM Local 100.000000 1.20 0.00 0.00 4,322,288.42
Base 100.000000 1.20 0.00 0.00 4,322,288.42

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Dec 2012 24 Dec 2012 MATURITY USD/BOS24 Dec 2012

117,554.740 1.000000 NHHL Local 100.000000 0.10 0.00 0.00 117,554.74
Base 100.000000 0.10 0.00 0.00 117,554.74

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   24 Dec 2012 24 Dec 2012 MATURITY USD/BOS24 Dec 2012

2,229,732.510 1.000000 NHHM Local 100.000000 1.86 0.00 0.00 2,229,732.51
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Base 100.000000 1.86 0.00 0.00 2,229,732.51

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   26 Dec 2012 26 Dec 2012 MATURITY USD/BOS26 Dec 2012

200,000.000 1.000000 NHHL Local 100.000000 0.11 0.00 0.00 200,000.00
Base 100.000000 0.11 0.00 0.00 200,000.00

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Dec 2012 27 Dec 2012 MATURITY USD/BOS27 Dec 2012

30,356.450 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 30,356.45
Base 100.000000 0.01 0.00 0.00 30,356.45

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   27 Dec 2012 27 Dec 2012 MATURITY USD/BOS27 Dec 2012

767,011.900 1.000000 NHHM Local 100.000000 0.21 0.00 0.00 767,011.90
Base 100.000000 0.21 0.00 0.00 767,011.90

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Dec 2012 28 Dec 2012 MATURITY USD/BOS28 Dec 2012

19,821.810 1.000000 NHHL Local 100.000000 0.01 0.00 0.00 19,821.81
Base 100.000000 0.01 0.00 0.00 19,821.81

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   28 Dec 2012 28 Dec 2012 MATURITY USD/BOS28 Dec 2012

534,692.340 1.000000 NHHM Local 100.000000 0.15 0.00 0.00 534,692.34
Base 100.000000 0.15 0.00 0.00 534,692.34

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Dec 2012 31 Dec 2012 MATURITY USD/BOS31 Dec 2012

1,226,557.850 1.000000 NHHL Local 100.000000 1.02 0.00 0.00 1,226,557.85
Base 100.000000 1.02 0.00 0.00 1,226,557.85

536991003 LIQUIDITY MGMT CONTROL SYS III 0.01%   31 Dec 2012 31 Dec 2012 MATURITY USD/BOS31 Dec 2012

1,339,155.370 1.000000 NHHM Local 100.000000 1.12 0.00 0.00 1,339,155.37
Base 100.000000 1.12 0.00 0.00 1,339,155.37

536991003 Total

146,854,334.260 Local 65.74 0.00 0.00 146,854,334.26
Base 65.74 0.00 0.00 146,854,334.26

9127956V8 TREASURY BILL 0%   06 Dec 2012 06 Dec 2012 MATURITY USD/OTH

200,000.000 1.000000 NHEM Local 100.000000 20.78 0.00 0.00 199,979.22
Base 100.000000 20.78 0.00 0.00 199,979.22

06 Dec 2012 MATURITY USD/OTHCANCEL
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-200,000.000 1.000000 NHEM Local 100.000000 -20.78 0.00 0.00 -199,979.22
Base 100.000000 -20.78 0.00 0.00 -199,979.22

9127956V8 TREASURY BILL 0%   06 Dec 2012 06 Dec 2012 MATURITY USD/FED

200,000.000 1.000000 NHEM Local 100.000000 43.00 0.00 0.00 199,957.00
Base 100.000000 43.00 0.00 0.00 199,957.00

06 Dec 2012 MATURITY USD/FEDCANCEL

-200,000.000 1.000000 NHEM Local 100.000000 -43.00 0.00 0.00 -199,957.00
Base 100.000000 -43.00 0.00 0.00 -199,957.00

9127956V8 TREASURY BILL 0%   06 Dec 2012 06 Dec 2012 MATURITY USD/FED

5,000,000.000 1.000000 NHEM Local 100.000000 1,187.50 0.00 0.00 4,998,812.50
Base 100.000000 1,187.50 0.00 0.00 4,998,812.50

06 Dec 2012 MATURITY USD/FEDCANCEL

-5,000,000.000 1.000000 NHEM Local 100.000000 -1,187.50 0.00 0.00 -4,998,812.50
Base 100.000000 -1,187.50 0.00 0.00 -4,998,812.50

9127956V8 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

US DOLLAR  Total

146,854,334.260 65.74

65.74

0.00

0.00

0.00

0.00

146,854,334.26

146,854,334.26

Local

Base

SHORT TERM MATURITIES  Total
146,854,334.260

65.74 0.00 0.00 146,854,334.26Base

SALES Total
2,680,481,353.149

43,573,886.000 2,935,600.43 229,574.30 35,806.91 1,950,104,175.26Base
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FUTURE SELL TO CLOSE
AUSTRALIAN DOLLAR

99Z827893 10YR AUSTRALIAN TBOND FUTURES DEC12 XSFE 20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.963159 NHIO Local 96.980000 3.70 251,112.14
205 Base 100.689502 3.84 260,717.22200,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.963159 NHIO Local 96.985000 3.70 251,210.52
207 Base 100.694693 3.84 260,819.37200,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.959463 NHIO Local 96.905000 3.70 249,642.12
573 Base 100.999205 3.86 260,189.42200,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.959463 NHIO Local 96.920000 1.85 124,967.66
571 Base 101.014839 1.93 130,247.50100,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.959463 NHIO Local 96.925000 3.70 250,033.12
572 Base 101.020050 3.86 260,596.94200,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.958957 NHIO Local 96.890000 0.00 623,373.50
631 Base 101.036856 0.00 650,053.65500,000.000

99Z827893 Total

14.000 Local 0.00 16.65 1,750,339.06
1,400,000.000 Base 0.00 17.33 1,822,624.10

99Z827901 3YR AUSTRALIAN TBOND FUTURES DEC12 XSFE 01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.963995 NHIO Local 97.650000 16.65 994,620.87
761 Base 101.297206 17.27 1,031,769.74900,000.000

01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.963995 NHIO Local 97.660000 12.00 552,720.15

Prepared by State StreetPage 1272



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Proceeds

Lot Notional Par

764 Base 101.307579 12.45 573,364.13500,000.000

02 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.971676 NHIO Local 97.630000 9.25 552,261.20
25 Base 100.475879 9.52 568,359.41500,000.000

02 Oct 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.971676 NHIO Local 97.640000 16.65 994,345.38
24 Base 100.486170 17.14 1,023,330.18900,000.000

03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.978761 NHIO Local 97.660000 5.55 331,632.09
78 Base 99.779211 5.67 338,828.47300,000.000

03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

25.000 0.978761 NHIO Local 97.670000 46.25 2,764,366.50
77 Base 99.789428 47.25 2,824,352.932,500,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

38.000 0.976086 NHIO Local 97.650000 70.30 4,199,510.34
419 Base 100.042414 72.02 4,302,397.883,800,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

18.000 0.976086 NHIO Local 97.660000 33.30 1,989,792.54
420 Base 100.052659 34.12 2,038,542.241,800,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

21.000 0.975800 NHIO Local 97.510000 38.85 2,311,805.37
764 Base 99.928264 39.81 2,369,138.522,100,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

35.000 0.975800 NHIO Local 97.500000 64.75 3,851,943.20
765 Base 99.918016 66.36 3,947,472.023,500,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

38.000 0.965531 NHIO Local 97.330000 70.30 4,162,495.30
163 Base 100.804635 72.81 4,311,094.413,800,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS
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18.000 0.965531 NHIO Local 97.340000 33.30 1,972,253.34
164 Base 100.814992 34.49 2,042,661.851,800,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.964460 NHIO Local 97.430000 9.25 549,213.10
437 Base 101.020260 9.59 569,451.40500,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

26.000 0.964460 NHIO Local 97.440000 48.10 2,856,698.00
436 Base 101.030629 49.87 2,961,966.282,600,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.964460 NHIO Local 97.420000 5.55 329,436.75
435 Base 101.009892 5.75 341,576.37300,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

22.000 0.964460 NHIO Local 97.450000 40.70 2,417,874.58
438 Base 101.040997 42.20 2,506,972.382,200,000.000

09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.961908 NHIO Local 97.390000 3.70 109,721.19
639 Base 101.246689 3.85 114,066.20100,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

24.000 0.963159 NHIO Local 97.420000 44.40 2,635,494.00
208 Base 101.146332 46.10 2,736,302.112,400,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.963159 NHIO Local 97.410000 7.40 439,127.52
206 Base 101.135950 7.68 455,924.22400,000.000

17 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.948137 NHIO Local 97.265000 1.85 109,342.77
249 Base 102.585386 1.95 115,323.81100,000.000

99Z827901 Total

310.000 Local 0.00 578.10 34,124,654.19
31,000,000.000 Base 0.00 595.90 35,172,894.55

Prepared by State StreetPage 1274



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Proceeds

Lot Notional Par

AUSTRALIAN DOLLAR  Total

324.000

32,400,000.000

594.75

613.23

35,874,993.25

36,995,518.65

Local

Base

CANADIAN DOLLAR

99Z893812 10YR GOVT OF CANADA BOND FTRS DEC12 XMON 02 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.982800 NHIO Local 137.300000 10.25 686,500.00
1 Base 139.702890 10.43 698,514.45500,000.000

02 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.982800 NHIO Local 137.320000 2.05 137,320.00
798 Base 139.723240 2.09 139,723.24100,000.000

02 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.982800 NHIO Local 137.310000 4.10 274,620.00
797 Base 139.713065 4.17 279,426.13200,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.979850 NHIO Local 136.830000 2.05 136,830.00
356 Base 139.643823 2.09 139,643.82100,000.000

99Z893812 Total

9.000 Local 0.00 18.45 1,235,270.00
900,000.000 Base 0.00 18.78 1,257,307.64

CANADIAN DOLLAR  Total

9.000

900,000.000

18.45

18.78

1,235,270.00

1,257,307.64

Local

Base

EURO CURRENCY

GERMANY

99Z709570 GERMAN EURO BUND FUTURES DEC12 XEUR 01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.775224 NHIO Local 141.200000 2.55 423,600.00
759 Base 182.140904 3.29 546,422.71300,000.000
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01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.775224 NHIO Local 141.170000 2.55 423,510.00
763 Base 182.102205 3.29 546,306.62300,000.000

01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775224 NHIO Local 141.150000 0.85 141,150.00
767 Base 182.076406 1.10 182,076.41100,000.000

01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.775224 NHIO Local 141.180000 2.55 423,540.00
769 Base 182.115105 3.29 546,345.31300,000.000

01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775224 NHIO Local 141.210000 0.85 141,210.00
768 Base 182.153803 1.10 182,153.80100,000.000

01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.775224 NHIO Local 141.160000 0.85 141,160.00
766 Base 182.089306 1.10 182,089.31100,000.000

02 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.772260 NHIO Local 141.350000 1.70 282,700.00
799 Base 183.034211 2.20 366,068.42200,000.000

02 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772260 NHIO Local 141.340000 2.55 424,020.00
2 Base 183.021262 3.30 549,063.79300,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.769112 NHIO Local 141.460000 0.85 141,460.00
117 Base 183.926398 1.11 183,926.40100,000.000

09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.776639 NHIO Local 141.410000 3.40 565,640.00
197 Base 182.079447 4.38 728,317.79400,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.773156 NHIO Local 141.190000 2.55 423,570.00
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268 Base 182.615151 3.30 547,845.45300,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.773156 NHIO Local 141.170000 1.70 282,340.00
273 Base 182.589283 2.20 365,178.57200,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.773156 NHIO Local 141.260000 1.70 282,520.00
266 Base 182.705689 2.20 365,411.38200,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.773156 NHIO Local 141.290000 3.40 565,160.00
261 Base 182.744491 4.40 730,977.97400,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.773156 NHIO Local 141.280000 1.70 282,560.00
271 Base 182.731557 2.20 365,463.11200,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772499 NHIO Local 141.660000 0.85 141,660.00
351 Base 183.378878 1.10 183,378.88100,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772499 NHIO Local 141.640000 2.55 424,920.00
355 Base 183.352988 3.30 550,058.96300,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.772499 NHIO Local 141.650000 3.40 566,600.00
348 Base 183.365933 4.40 733,463.73400,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772499 NHIO Local 141.610000 0.85 141,610.00
353 Base 183.314153 1.10 183,314.15100,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772499 NHIO Local 141.670000 2.55 425,010.00
358 Base 183.391823 3.30 550,175.47300,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS
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7.000 0.772499 NHIO Local 141.620000 5.95 991,340.00
360 Base 183.327098 7.70 1,283,289.69700,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772499 NHIO Local 141.590000 2.55 424,770.00
362 Base 183.288263 3.30 549,864.79300,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772499 NHIO Local 141.610000 2.55 424,830.00
364 Base 183.314153 3.30 549,942.46300,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.767283 NHIO Local 140.850000 3.40 563,400.00
462 Base 183.569817 4.43 734,279.27400,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.767283 NHIO Local 140.810000 0.85 140,810.00
459 Base 183.517685 1.11 183,517.69100,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.767283 NHIO Local 140.880000 0.85 140,880.00
457 Base 183.608916 1.11 183,608.92100,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.767283 NHIO Local 140.890000 0.85 140,890.00
455 Base 183.621949 1.11 183,621.95100,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.767283 NHIO Local 140.820000 0.85 140,820.00
452 Base 183.530718 1.11 183,530.72100,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.767283 NHIO Local 140.830000 2.55 422,490.00
466 Base 183.543751 3.32 550,631.25300,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.767283 NHIO Local 140.780000 0.85 140,780.00
465 Base 183.478586 1.11 183,478.59100,000.000
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17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.761499 NHIO Local 139.800000 2.55 419,400.00
516 Base 183.585271 3.35 550,755.81300,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.762864 NHIO Local 139.820000 8.50 1,398,200.00
570 Base 183.282997 11.14 1,832,829.971,000,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.765521 NHIO Local 139.806423 3.40 559,225.69
645 Base 182.629115 4.44 730,516.46400,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772499 NHIO Local 140.480000 2.55 421,440.00
38 Base 181.851368 3.30 545,554.10300,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.771784 NHIO Local 140.080000 5.95 980,560.00
98 Base 181.501560 7.71 1,270,510.92700,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.771784 NHIO Local 140.110000 0.85 140,110.00
94 Base 181.540431 1.10 181,540.43100,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.771784 NHIO Local 140.100000 6.80 1,120,800.00
97 Base 181.527474 8.81 1,452,219.79800,000.000

25 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.771784 NHIO Local 140.090000 2.55 420,270.00
96 Base 181.514517 3.30 544,543.55300,000.000

30 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.770535 NHIO Local 141.647705 2.55 424,943.12
210 Base 183.830332 3.31 551,491.00300,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.771724 NHIO Local 141.720000 5.95 992,040.00
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275 Base 183.640783 7.71 1,285,485.48700,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.771724 NHIO Local 141.730000 4.25 708,650.00
278 Base 183.653741 5.51 918,268.71500,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.771724 NHIO Local 141.740000 3.40 566,960.00
286 Base 183.666699 4.41 734,666.80400,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.771724 NHIO Local 141.750000 2.55 425,250.00
283 Base 183.679657 3.30 551,038.97300,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.771724 NHIO Local 141.780000 2.55 425,340.00
281 Base 183.718531 3.30 551,155.59300,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.771724 NHIO Local 141.790000 2.55 425,370.00
285 Base 183.731489 3.30 551,194.47300,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.772977 NHIO Local 141.750000 5.10 850,500.00
353 Base 183.381912 6.60 1,100,291.47600,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772977 NHIO Local 141.730000 0.85 141,730.00
358 Base 183.356038 1.10 183,356.04100,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-1.000 0.772977 NHIO Local 141.730000 -0.85 -141,730.00
358 Base 183.356038 -1.10 -183,356.04-100,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772977 NHIO Local 141.720000 0.85 141,720.00
363 Base 183.343101 1.10 183,343.10100,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL
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-1.000 0.772977 NHIO Local 141.720000 -0.85 -141,720.00
363 Base 183.343101 -1.10 -183,343.10-100,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772977 NHIO Local 141.700000 0.85 141,700.00
362 Base 183.317227 1.10 183,317.23100,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-1.000 0.772977 NHIO Local 141.700000 -0.85 -141,700.00
362 Base 183.317227 -1.10 -183,317.23-100,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.772977 NHIO Local 141.710000 1.70 283,420.00
356 Base 183.330164 2.20 366,660.33200,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-2.000 0.772977 NHIO Local 141.710000 -1.70 -283,420.00
356 Base 183.330164 -2.20 -366,660.33-200,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.772977 NHIO Local 141.690000 4.25 708,450.00
360 Base 183.304290 5.50 916,521.45500,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-5.000 0.772977 NHIO Local 141.690000 -4.25 -708,450.00
360 Base 183.304290 -5.50 -916,521.45-500,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.778513 NHIO Local 141.850000 3.40 567,400.00
414 Base 182.206334 4.37 728,825.34400,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.778513 NHIO Local 141.860000 3.40 567,440.00
425 Base 182.219179 4.37 728,876.72400,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.778513 NHIO Local 141.850000 1.70 283,700.00
406 Base 182.206334 2.18 364,412.67200,000.000
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02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.778513 NHIO Local 141.830000 1.70 283,660.00
418 Base 182.180644 2.18 364,361.29200,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.778513 NHIO Local 141.840000 0.85 141,840.00
403 Base 182.193489 1.09 182,193.49100,000.000

05 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.781830 NHIO Local 142.120000 4.25 710,600.00
470 Base 181.778648 5.44 908,893.24500,000.000

05 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.781830 NHIO Local 142.160000 4.25 710,800.00
468 Base 181.829810 5.44 909,149.05500,000.000

05 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.781830 NHIO Local 142.180000 1.70 284,360.00
466 Base 181.855391 2.17 363,710.78200,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.772977 NHIO Local 141.702038 8.50 1,417,020.38
465 Base 183.319863 11.00 1,833,198.631,000,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.786442 NHIO Local 143.020000 2.55 429,060.00
724 Base 181.857022 3.24 545,571.07300,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.786442 NHIO Local 143.030000 2.55 429,090.00
726 Base 181.869737 3.24 545,609.21300,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.786442 NHIO Local 143.000000 0.85 143,000.00
728 Base 181.831591 1.08 181,831.59100,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.786442 NHIO Local 143.060000 1.70 286,120.00
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723 Base 181.907884 2.16 363,815.77200,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.786442 NHIO Local 143.010000 0.85 143,010.00
727 Base 181.844306 1.08 181,844.31100,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.786442 NHIO Local 143.050000 1.70 286,100.00
725 Base 181.895168 2.16 363,790.34200,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.786442 NHIO Local 143.360000 2.55 430,080.00
716 Base 182.289349 3.24 546,868.05300,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.786442 NHIO Local 143.350000 3.40 573,400.00
717 Base 182.276633 4.32 729,106.53400,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.786442 NHIO Local 143.400000 0.85 143,400.00
715 Base 182.340211 1.08 182,340.21100,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.786442 NHIO Local 143.410000 0.85 143,410.00
714 Base 182.352926 1.08 182,352.93100,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.786442 NHIO Local 143.370000 0.85 143,370.00
719 Base 182.302064 1.08 182,302.06100,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.786442 NHIO Local 143.380000 3.40 573,520.00
718 Base 182.314780 4.32 729,259.12400,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.786442 NHIO Local 143.330000 7.65 1,289,970.00
721 Base 182.251202 9.73 1,640,260.82900,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.786442 NHIO Local 143.310000 1.70 286,620.00
722 Base 182.225771 2.16 364,451.54200,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.786442 NHIO Local 143.290000 1.70 286,580.00
720 Base 182.200340 2.16 364,400.68200,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.782320 NHIO Local 143.060000 0.85 143,060.00
16 Base 182.866346 1.09 182,866.35100,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.782320 NHIO Local 143.220000 3.40 572,880.00
22 Base 183.070866 4.35 732,283.46400,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.782320 NHIO Local 143.230000 7.65 1,289,070.00
24 Base 183.083649 9.78 1,647,752.84900,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.782320 NHIO Local 143.190000 2.55 429,570.00
26 Base 183.032519 3.26 549,097.56300,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.782320 NHIO Local 143.180000 4.25 715,900.00
25 Base 183.019736 5.43 915,098.68500,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.782320 NHIO Local 143.160000 2.55 429,480.00
28 Base 182.994171 3.26 548,982.51300,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.782320 NHIO Local 143.170000 0.85 143,170.00
27 Base 183.006954 1.09 183,006.95100,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.786380 NHIO Local 143.220000 5.95 1,002,540.00
70 Base 182.125690 7.57 1,274,879.83700,000.000
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16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.786380 NHIO Local 143.200000 1.70 286,400.00
74 Base 182.100257 2.16 364,200.51200,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.786380 NHIO Local 143.210000 3.40 572,840.00
73 Base 182.112973 4.32 728,451.89400,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.786380 NHIO Local 143.190000 3.40 572,760.00
77 Base 182.087540 4.32 728,350.16400,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.786380 NHIO Local 143.210000 2.55 429,630.00
76 Base 182.112973 3.24 546,338.92300,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.786380 NHIO Local 143.170000 4.25 715,850.00
75 Base 182.062107 5.40 910,310.54500,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.786380 NHIO Local 143.120000 2.55 429,360.00
67 Base 181.998525 3.24 545,995.57300,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.786380 NHIO Local 143.040000 1.70 286,080.00
80 Base 181.896793 2.16 363,793.59200,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.786380 NHIO Local 143.060000 1.70 286,120.00
81 Base 181.922226 2.16 363,844.45200,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.786380 NHIO Local 143.030000 0.85 143,030.00
82 Base 181.884076 1.08 181,884.08100,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.786380 NHIO Local 143.050000 3.40 572,200.00
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78 Base 181.909509 4.32 727,638.04400,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.786380 NHIO Local 143.070000 3.40 572,280.00
79 Base 181.934942 4.32 727,739.77400,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.786380 NHIO Local 143.120000 1.70 286,240.00
83 Base 181.998525 2.16 363,997.05200,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.786380 NHIO Local 143.100000 0.85 143,100.00
84 Base 181.973092 1.08 181,973.09100,000.000

19 Nov 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.780884 NHIO Local 142.970000 8.50 1,429,700.00
124 Base 183.087373 10.89 1,830,873.731,000,000.000

19 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.780884 NHIO Local 142.960000 0.85 142,960.00
125 Base 183.074567 1.09 183,074.57100,000.000

19 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.780884 NHIO Local 142.980000 0.85 142,980.00
126 Base 183.100179 1.09 183,100.18100,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.771724 NHIO Local 142.230000 0.85 142,230.00
306 Base 184.301642 1.10 184,301.64100,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.771724 NHIO Local 142.240000 4.25 711,200.00
309 Base 184.314600 5.51 921,573.00500,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.771724 NHIO Local 142.210000 8.50 1,422,100.00
308 Base 184.275726 11.01 1,842,757.261,000,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

Prepared by State StreetPage 1286



Sales Report by Report Date
Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR

Asset ID Security Description Trd Date Stl Date Broker Name Notional
Contracts Exchange Rate Fund Price Commissions Taxes/Fees/Other Proceeds

Lot Notional Par

15.000 0.771724 NHIO Local 142.220000 12.75 2,133,300.00
307 Base 184.288684 16.52 2,764,330.251,500,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.772857 NHIO Local 142.070000 1.70 284,140.00
432 Base 183.824433 2.20 367,648.87200,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772857 NHIO Local 142.140000 0.85 142,140.00
427 Base 183.915006 1.10 183,915.01100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.772857 NHIO Local 142.140000 5.10 852,840.00
430 Base 183.915006 6.60 1,103,490.04600,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772857 NHIO Local 142.160000 0.85 142,160.00
433 Base 183.940884 1.10 183,940.88100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772857 NHIO Local 142.110000 0.85 142,110.00
404 Base 183.876189 1.10 183,876.19100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.772857 NHIO Local 142.100000 3.40 568,400.00
434 Base 183.863250 4.40 735,453.00400,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.772857 NHIO Local 142.150000 5.95 995,050.00
416 Base 183.927945 7.70 1,287,495.62700,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772857 NHIO Local 142.170000 0.85 142,170.00
425 Base 183.953823 1.10 183,953.82100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.772857 NHIO Local 142.140000 2.55 426,420.00
436 Base 183.915006 3.30 551,745.02300,000.000
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27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.772857 NHIO Local 142.150000 5.95 995,050.00
435 Base 183.927945 7.70 1,287,495.62700,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772857 NHIO Local 142.160000 0.85 142,160.00
438 Base 183.940884 1.10 183,940.88100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772857 NHIO Local 142.120000 0.85 142,120.00
437 Base 183.889128 1.10 183,889.13100,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.773874 NHIO Local 142.800000 1.70 285,600.00
512 Base 184.526163 2.20 369,052.33200,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.773874 NHIO Local 142.990000 2.55 428,970.00
518 Base 184.771681 3.30 554,315.04300,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.773874 NHIO Local 142.980000 1.70 285,960.00
517 Base 184.758759 2.20 369,517.52200,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.765345 NHIO Local 142.380000 1.70 284,760.00
644 Base 186.033749 2.22 372,067.50200,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.765345 NHIO Local 142.410000 0.85 142,410.00
639 Base 186.072947 1.11 186,072.95100,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.765345 NHIO Local 142.420000 0.85 142,420.00
641 Base 186.086013 1.11 186,086.01100,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.765345 NHIO Local 142.400000 5.10 854,400.00
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643 Base 186.059881 6.66 1,116,359.29600,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.765345 NHIO Local 142.390000 2.55 427,170.00
645 Base 186.046815 3.33 558,140.45300,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.765345 NHIO Local 142.380000 1.70 284,760.00
646 Base 186.033749 2.22 372,067.50200,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

11.000 0.764468 NHIO Local 142.660000 9.35 1,569,260.00
696 Base 186.613436 12.23 2,052,747.791,100,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

116.000 0.764468 NHIO Local 142.673427 98.60 16,550,117.53
699 Base 186.631000 128.98 21,649,195.9511,600,000.000

99Z709570 Total

516.000 Local 0.00 438.60 73,384,176.72
51,600,000.000 Base 0.00 567.28 94,914,255.40

99Z730535 GERMAN EURO SCHATZ FUTURES DEC12 XEUR 04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.764468 NHIO Local 110.775000 0.85 110,775.00
710 Base 144.904692 1.11 144,904.69100,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.764468 NHIO Local 110.780000 6.80 886,240.00
708 Base 144.911232 8.90 1,159,289.86800,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.764468 NHIO Local 110.785000 2.55 332,355.00
705 Base 144.917773 3.34 434,753.32300,000.000

99Z730535 Total

12.000 Local 0.00 10.20 1,329,370.00
1,200,000.000 Base 0.00 13.35 1,738,947.87
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99Z825764 GERMAN EURO BUND FUTURES MAR13 XEUR 04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.764468 NHIO Local 144.370000 6.80 1,154,960.00
707 Base 188.850285 8.90 1,510,802.28800,000.000

10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.773455 NHIO Local 145.940000 2.55 437,820.00
797 Base 188.685832 3.30 566,057.50300,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.769764 NHIO Local 145.350000 3.40 581,400.00
35 Base 188.824107 4.42 755,296.43400,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.769764 NHIO Local 145.330000 1.70 290,660.00
33 Base 188.798125 2.21 377,596.25200,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.769764 NHIO Local 145.350000 5.10 872,100.00
38 Base 188.824107 6.63 1,132,944.64600,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.769764 NHIO Local 145.340000 4.25 726,700.00
37 Base 188.811116 5.52 944,055.58500,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.769764 NHIO Local 145.360000 4.25 726,800.00
39 Base 188.837098 5.52 944,185.49500,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.764731 NHIO Local 145.240000 3.40 580,960.00
135 Base 189.922993 4.45 759,691.97400,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.764731 NHIO Local 145.260000 4.25 726,300.00
133 Base 189.949146 5.56 949,745.73500,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.764731 NHIO Local 145.310000 3.40 581,240.00
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141 Base 190.014528 4.45 760,058.11400,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.764731 NHIO Local 145.330000 4.25 726,650.00
146 Base 190.040681 5.56 950,203.40500,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.764731 NHIO Local 145.030000 2.55 435,090.00
149 Base 189.648386 3.33 568,945.16300,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.764731 NHIO Local 145.040000 2.55 435,120.00
153 Base 189.661463 3.33 568,984.39300,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.756258 NHIO Local 144.780000 5.10 868,680.00
286 Base 191.442603 6.74 1,148,655.62600,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.756258 NHIO Local 144.790000 0.85 144,790.00
283 Base 191.455826 1.12 191,455.83100,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.759532 NHIO Local 144.590000 0.85 144,590.00
435 Base 190.367226 1.12 190,367.23100,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.759532 NHIO Local 144.600000 8.50 1,446,000.00
436 Base 190.380392 11.19 1,903,803.921,000,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.759532 NHIO Local 144.660000 5.10 867,960.00
438 Base 190.459388 6.71 1,142,756.33600,000.000

99Z825764 Total

81.000 Local 0.00 68.85 11,747,820.00
8,100,000.000 Base 0.00 90.06 15,365,605.86

99Z836050 GERMAN EURO BUXL FUTURES DEC12 XEUR 31 Oct 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.771724 NHIO Local 131.480000 1.70 262,960.00
326 Base 170.371791 2.20 340,743.58200,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.771724 NHIO Local 131.400000 2.55 262,800.00
330 Base 170.268127 3.30 340,536.25200,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.771724 NHIO Local 131.500000 1.70 263,000.00
327 Base 170.397707 2.20 340,795.41200,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.771724 NHIO Local 131.580000 0.85 131,580.00
329 Base 170.501371 1.10 170,501.37100,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.771724 NHIO Local 131.440000 0.85 131,440.00
328 Base 170.319959 1.10 170,319.96100,000.000

07 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.783760 NHIO Local 133.336943 7.65 133,336.94
515 Base 170.124710 9.76 170,124.71100,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.772022 NHIO Local 132.640000 0.85 132,640.00
560 Base 171.808575 1.10 171,808.58100,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.772022 NHIO Local 132.660000 1.70 265,320.00
566 Base 171.834481 2.20 343,668.96200,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.768699 NHIO Local 133.020000 3.40 532,080.00
612 Base 173.045626 4.42 692,182.51400,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.768699 NHIO Local 133.000000 2.55 399,000.00
610 Base 173.019608 3.32 519,058.83300,000.000
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04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.764468 NHIO Local 132.720000 8.50 1,327,200.00
692 Base 173.610929 11.12 1,736,109.291,000,000.000

99Z836050 Total

29.000 Local 0.00 32.30 3,841,356.94
2,900,000.000 Base 0.00 41.82 4,995,849.45

99Z886592 GERMAN EURO BOBL FUTURES MAR13 XEUR 18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.756258 NHIO Local 127.330000 5.10 763,980.00
274 Base 168.368467 6.74 1,010,210.80600,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.756258 NHIO Local 127.320000 4.25 636,600.00
270 Base 168.355244 5.62 841,776.22500,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.756258 NHIO Local 127.340000 5.95 891,380.00
276 Base 168.381690 7.87 1,178,671.83700,000.000

99Z886592 Total

18.000 Local 0.00 15.30 2,291,960.00
1,800,000.000 Base 0.00 20.23 3,030,658.85

99ZA28383 EURO OAT FUTURES MAR13 XEUR 13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.764731 NHIO Local 136.510000 0.85 136,510.00
131 Base 178.507214 1.11 178,507.21100,000.000

99ZA28409 GERMAN EURO BUXL FUTURES MAR13 XEUR 13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.764731 NHIO Local 135.080000 0.85 135,080.00
132 Base 176.637275 1.11 176,637.28100,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.764731 NHIO Local 135.000000 1.70 270,000.00
134 Base 176.532663 2.22 353,065.33200,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS
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3.000 0.759532 NHIO Local 134.960000 2.55 404,880.00
418 Base 177.688366 3.36 533,065.10300,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.759532 NHIO Local 134.680000 0.85 134,680.00
420 Base 177.319718 1.12 177,319.72100,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.759532 NHIO Local 134.720000 0.85 134,720.00
419 Base 177.372382 1.12 177,372.38100,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.759532 NHIO Local 134.760000 0.85 134,760.00
421 Base 177.425046 1.12 177,425.05100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.756458 NHIO Local 136.940000 1.70 273,880.00
508 Base 181.027896 2.25 362,055.79200,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.756458 NHIO Local 136.960000 1.70 273,920.00
507 Base 181.054335 2.25 362,108.67200,000.000

99ZA28409 Total

13.000 Local 0.00 11.05 1,761,920.00
1,300,000.000 Base 0.00 14.55 2,319,049.32

GERMANY Total
670.000

67,000,000.000 748.40

577.15 94,493,113.66

122,542,873.96

Local

Base

EURO CURRENCY  Total

670.000

67,000,000.000

577.15

748.40

94,493,113.66

122,542,873.96

Local

Base

JAPANESE YEN

99Z889455 10YR JGB MINI FUTURES SGX DEC12 XSES 10 Dec 2012 STATE STREET GLOBAL MKTS/BOS
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8.000 82.380000 NHIO Local 145.083243 2,880.00 116,066,594.00
12 Base 1.761146 34.96 1,408,917.1480,000,000.000

JAPANESE YEN  Total

8.000

80,000,000.000

2,880.00

34.96

116,066,594.00

1,408,917.14

Local

Base

POUND STERLING

99Z730543 UK LONG GILT BOND FUTURES DEC12 XLIF 21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.627569 NHIO Local 119.440000 1.60 238,880.00
232 Base 190.321702 2.55 380,643.40200,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627569 NHIO Local 119.480000 0.80 119,480.00
234 Base 190.385440 1.27 190,385.44100,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627569 NHIO Local 119.400000 0.80 119,400.00
235 Base 190.257964 1.27 190,257.96100,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627569 NHIO Local 119.500000 0.80 119,500.00
233 Base 190.417309 1.27 190,417.31100,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.627569 NHIO Local 119.410000 0.80 119,410.00
236 Base 190.273898 1.27 190,273.90100,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623791 NHIO Local 119.470000 0.80 119,470.00
298 Base 191.522481 1.28 191,522.48100,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623791 NHIO Local 119.460000 3.20 119,460.00
313 Base 191.506450 5.13 191,506.45100,000.000
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99Z730543 Total

8.000 Local 0.00 8.80 955,600.00
800,000.000 Base 0.00 14.04 1,525,006.94

99Z870588 UK LONG GILT BOND FUTURES MAR13 XLIF 28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.625137 NHIO Local 119.210000 0.80 119,210.00
491 Base 190.694200 1.28 190,694.20100,000.000

20 Dec 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.614987 NHIO Local 117.750000 8.80 706,500.00
411 Base 191.467462 14.31 1,148,804.77600,000.000

99Z870588 Total

7.000 Local 0.00 9.60 825,710.00
700,000.000 Base 0.00 15.59 1,339,498.97

POUND STERLING  Total

15.000

1,500,000.000

18.40

29.63

1,781,310.00

2,864,505.91

Local

Base

US DOLLAR

99Z475651 5YR US TREASURY NOTE FUTURES DEC12 XCBT 04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

49.000 1.000000 NHIO Local 124.656250 101.43 6,108,157.23
104 Base 124.656250 101.43 6,108,157.234,900,000.000

09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 124.500000 33.12 1,245,000.00
200 Base 124.500000 33.12 1,245,000.001,000,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 124.476563 14.49 871,336.08
296 Base 124.476563 14.49 871,336.08700,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 124.484375 12.42 746,906.37
297 Base 124.484375 12.42 746,906.37600,000.000
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23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

28.000 1.000000 NHIO Local 124.468750 57.96 3,485,125.56
299 Base 124.468750 57.96 3,485,125.562,800,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.695313 4.70 249,390.67
499 Base 124.695313 4.70 249,390.67200,000.000

99Z475651 Total

102.000 Local 0.00 224.12 12,705,915.91
10,200,000.000 Base 0.00 224.12 12,705,915.91

99Z508964 S+P 500 E MINI INDEX FUTURES DEC12 XIOM 01 Oct 2012 CITIGROUPGLOBAL MARKETS INC

33.000 1.000000 NHEM Local 1,442.750000 74.25 2,380,537.50
652 Base 1,442.750000 74.25 2,380,537.501,650.000

03 Oct 2012 CITIGROUPGLOBAL MARKETS INC

28.000 1.000000 NHEM Local 1,442.500000 63.00 2,019,500.00
660 Base 1,442.500000 63.00 2,019,500.001,400.000

09 Oct 2012 CITIGROUPGLOBAL MARKETS INC

14.000 1.000000 NHEM Local 1,440.750000 31.50 1,008,525.00
672 Base 1,440.750000 31.50 1,008,525.00700.000

10 Oct 2012 CITIGROUPGLOBAL MARKETS INC

60.000 1.000000 NHEM Local 1,426.250000 135.00 4,278,750.00
676 Base 1,426.250000 135.00 4,278,750.003,000.000

15 Oct 2012 CITIGROUPGLOBAL MARKETS INC

18.000 1.000000 NHEM Local 1,430.500000 40.50 1,287,450.00
688 Base 1,430.500000 40.50 1,287,450.00900.000

24 Oct 2012 CITIGROUPGLOBAL MARKETS INC

26.000 1.000000 NHEM Local 1,404.750000 58.50 1,826,175.00
714 Base 1,404.750000 58.50 1,826,175.001,300.000

26 Oct 2012 CITIGROUPGLOBAL MARKETS INC

60.000 1.000000 NHEM Local 1,405.750000 135.00 4,217,250.00
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722 Base 1,405.750000 135.00 4,217,250.003,000.000

31 Oct 2012 CITIGROUPGLOBAL MARKETS INC

22.000 1.000000 NHEM Local 1,406.000000 49.50 1,546,600.00
726 Base 1,406.000000 49.50 1,546,600.001,100.000

02 Nov 2012 CITIGROUPGLOBAL MARKETS INC

25.000 1.000000 NHEM Local 1,420.000000 56.25 1,775,000.00
734 Base 1,420.000000 56.25 1,775,000.001,250.000

07 Nov 2012 CITIGROUPGLOBAL MARKETS INC

17.000 1.000000 NHEM Local 1,393.750000 38.25 1,184,687.50
746 Base 1,393.750000 38.25 1,184,687.50850.000

08 Nov 2012 CITIGROUPGLOBAL MARKETS INC

55.000 1.000000 NHEM Local 1,380.000000 123.75 3,795,000.00
750 Base 1,380.000000 123.75 3,795,000.002,750.000

09 Nov 2012 CITIGROUPGLOBAL MARKETS INC

17.000 1.000000 NHEM Local 1,378.750000 38.25 1,171,937.50
754 Base 1,378.750000 38.25 1,171,937.50850.000

13 Nov 2012 CITIGROUPGLOBAL MARKETS INC

52.000 1.000000 NHEM Local 1,381.750000 117.00 3,592,550.00
758 Base 1,381.750000 117.00 3,592,550.002,600.000

14 Nov 2012 CITIGROUPGLOBAL MARKETS INC

10.000 1.000000 NHEM Local 1,361.750000 22.50 680,875.00
762 Base 1,361.750000 22.50 680,875.00500.000

19 Nov 2012 CITIGROUPGLOBAL MARKETS INC

33.000 1.000000 NHEM Local 1,380.500000 74.25 2,277,825.00
773 Base 1,380.500000 74.25 2,277,825.001,650.000

21 Nov 2012 CITIGROUPGLOBAL MARKETS INC

4.000 1.000000 NHEM Local 1,388.000000 9.00 277,600.00
781 Base 1,388.000000 9.00 277,600.00200.000

26 Nov 2012 CITIGROUPGLOBAL MARKETS INC
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38.000 1.000000 NHEM Local 1,400.750000 85.50 2,661,425.00
791 Base 1,400.750000 85.50 2,661,425.001,900.000

27 Nov 2012 CITIGROUPGLOBAL MARKETS INC

13.000 1.000000 NHEM Local 1,397.750000 29.25 908,537.50
795 Base 1,397.750000 29.25 908,537.50650.000

30 Nov 2012 CITIGROUPGLOBAL MARKETS INC

20.000 1.000000 NHEM Local 1,412.000000 45.00 1,412,000.00
5 Base 1,412.000000 45.00 1,412,000.001,000.000

05 Dec 2012 CITIGROUPGLOBAL MARKETS INC

8.000 1.000000 NHEM Local 1,411.750000 18.00 564,700.00
20 Base 1,411.750000 18.00 564,700.00400.000

07 Dec 2012 CITIGROUPGLOBAL MARKETS INC

84.000 1.000000 NHEM Local 1,415.250000 189.00 5,944,050.00
28 Base 1,415.250000 189.00 5,944,050.004,200.000

17 Dec 2012 CITIGROUPGLOBAL MARKETS INC

1,342.000 1.000000 NHEM Local 1,415.100000 3,019.50 94,953,210.00
56 Base 1,415.100000 3,019.50 94,953,210.0067,100.000

99Z508964 Total

1,979.000 Local 0.00 4,452.75 139,764,185.00
98,950.000 Base 0.00 4,452.75 139,764,185.00

99Z730220 30YR US TREASURY BOND FUTURES DEC12 XCBT 01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.531250 4.14 299,062.54
754 Base 149.531250 4.14 299,062.54200,000.000

01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 149.375000 6.21 448,125.06
762 Base 149.375000 6.21 448,125.06300,000.000

01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.468750 8.28 298,937.50
773 Base 149.468750 8.28 298,937.50200,000.000
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11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 148.656250 10.35 743,281.35
255 Base 148.656250 10.35 743,281.35500,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 148.687500 6.21 446,062.56
262 Base 148.687500 6.21 446,062.56300,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 148.718750 4.14 297,437.54
258 Base 148.718750 4.14 297,437.54200,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.531250 2.07 148,531.27
264 Base 148.531250 2.07 148,531.27100,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.312500 2.07 148,312.52
275 Base 148.312500 2.07 148,312.52100,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 148.343750 2.07 148,343.77
272 Base 148.343750 2.07 148,343.77100,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 148.281250 6.21 444,843.81
269 Base 148.281250 6.21 444,843.81300,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 148.437500 8.28 593,750.08
277 Base 148.437500 8.28 593,750.08400,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 148.968750 8.28 595,875.08
349 Base 148.968750 8.28 595,875.08400,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 149.062500 16.56 1,192,500.16
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352 Base 149.062500 16.56 1,192,500.16800,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

15.000 1.000000 NHIO Local 149.156250 31.05 2,237,344.05
350 Base 149.156250 31.05 2,237,344.051,500,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 146.906250 6.21 440,718.81
515 Base 146.906250 6.21 440,718.81300,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 147.687500 2.07 147,687.52
152 Base 147.687500 2.07 147,687.52100,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 147.468750 4.14 294,937.54
161 Base 147.468750 4.14 294,937.54200,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 147.593750 4.14 295,187.54
158 Base 147.593750 4.14 295,187.54200,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 147.531250 2.07 147,531.27
150 Base 147.531250 2.07 147,531.27100,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 147.656250 8.28 590,625.08
160 Base 147.656250 8.28 590,625.08400,000.000

29 Oct 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 148.830729 28.98 1,190,645.83
196 Base 148.830729 28.98 1,190,645.83800,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 150.968750 6.21 452,906.31
564 Base 150.968750 6.21 452,906.31300,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS
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6.000 1.000000 NHIO Local 150.906250 12.42 905,437.62
562 Base 150.906250 12.42 905,437.62600,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 151.000000 6.21 453,000.06
560 Base 151.000000 6.21 453,000.06300,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.093750 4.14 300,187.54
570 Base 150.093750 4.14 300,187.54200,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.125000 2.07 150,125.02
579 Base 150.125000 2.07 150,125.02100,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 149.937500 6.21 449,812.56
566 Base 149.937500 6.21 449,812.56300,000.000

09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 151.937500 20.70 1,519,375.20
624 Base 151.937500 20.70 1,519,375.201,000,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 151.593750 2.07 151,593.77
763 Base 151.593750 2.07 151,593.77100,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 151.562500 16.56 1,212,500.16
759 Base 151.562500 16.56 1,212,500.16800,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 152.125000 4.14 304,250.04
20 Base 152.125000 4.14 304,250.04200,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 152.156250 2.07 152,156.27
21 Base 152.156250 2.07 152,156.27100,000.000
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15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 152.062500 4.14 304,125.04
23 Base 152.062500 4.14 304,125.04200,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 151.984631 4.14 303,969.30
64 Base 151.984631 4.14 303,969.30200,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-2.000 1.000000 NHIO Local 151.984631 -4.14 -303,969.22
64 Base 151.984631 -4.14 -303,969.22-200,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 151.984375 4.14 303,968.79
94 Base 151.984375 4.14 303,968.79200,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.281250 2.07 150,281.27
294 Base 150.281250 2.07 150,281.27100,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.250000 10.35 150,250.00
312 Base 150.250000 10.35 150,250.00100,000.000

99Z730220 Total

121.000 Local 0.00 275.31 18,109,710.61
12,100,000.000 Base 0.00 275.31 18,109,710.61

99Z821813 S+P 500 E MINI INDEX FUTURES MAR13 XIOM 17 Dec 2012 CITIGROUPGLOBAL MARKETS INC

33.000 1.000000 NHEM Local 1,418.000000 74.25 2,339,700.00
55 Base 1,418.000000 74.25 2,339,700.001,650.000

18 Dec 2012 CITIGROUPGLOBAL MARKETS INC

13.000 1.000000 NHEM Local 1,439.250000 29.25 935,512.50
60 Base 1,439.250000 29.25 935,512.50650.000

26 Dec 2012 CITIGROUPGLOBAL MARKETS INC

21.000 1.000000 NHEM Local 1,423.500000 47.25 1,494,675.00
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80 Base 1,423.500000 47.25 1,494,675.001,050.000

28 Dec 2012 CITIGROUPGLOBAL MARKETS INC

19.000 1.000000 NHEM Local 1,405.250000 42.75 1,334,987.50
88 Base 1,405.250000 42.75 1,334,987.50950.000

99Z821813 Total

86.000 Local 0.00 193.50 6,104,875.00
4,300.000 Base 0.00 193.50 6,104,875.00

99Z870612 30YR US TREASURY BOND FUTURE MAR13 XCBT 04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

23.000 1.000000 NHIO Local 149.689515 53.82 3,442,858.85
719 Base 149.689515 53.82 3,442,858.852,300,000.000

10 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 149.937500 14.49 1,049,562.64
799 Base 149.937500 14.49 1,049,562.64700,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.290041 24.84 298,580.08
48 Base 149.290041 24.84 298,580.08200,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-2.000 1.000000 NHIO Local 149.290041 -24.84 -298,580.08
48 Base 149.290041 -24.84 -298,580.08-200,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.290386 24.84 298,581.01
65 Base 149.290386 24.84 298,581.01200,000.000

99Z870612 Total

32.000 Local 0.00 93.15 4,791,002.50
3,200,000.000 Base 0.00 93.15 4,791,002.50

99Z870620 5YR US TREASURY NOTE FUTURES MAR13 XCBT 04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.687500 64.00 249,375.00
718 Base 124.687500 64.00 249,375.00200,000.000
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11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

26.000 1.000000 NHIO Local 124.625115 115.92 3,240,252.99
45 Base 124.625115 115.92 3,240,252.992,600,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-26.000 1.000000 NHIO Local 124.625115 -115.92 -3,240,252.99
45 Base 124.625115 -115.92 -3,240,252.99-2,600,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

26.000 1.000000 NHIO Local 124.625106 115.92 3,240,253.88
67 Base 124.625106 115.92 3,240,253.882,600,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.485161 53.82 248,970.32
172 Base 124.485161 53.82 248,970.32200,000.000

27 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 124.359375 4.14 248,718.79
449 Base 124.359375 4.14 248,718.79200,000.000

99Z870620 Total

32.000 Local 0.00 237.88 3,987,317.99
3,200,000.000 Base 0.00 237.88 3,987,317.99

US DOLLAR  Total

2,352.000

28,803,250.000

5,476.71

5,476.71

185,463,007.01

185,463,007.01

Local

Base

FUTURE SELL TO CLOSE  Total
3,378.000

210,603,250.000 6,921.71 350,532,130.31Base

FUTURE SELL TO OPEN
AUSTRALIAN DOLLAR

99Z827893 10YR AUSTRALIAN TBOND FUTURES DEC12 XSFE 02 Oct 2012 STATE STREET GLOBAL MKTS/BOS
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11.000 0.971676 NHIO Local 97.060000 20.35 1,389,804.57
23 Base 99.889263 20.94 1,430,316.861,100,000.000

02 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.971676 NHIO Local 97.055000 5.55 378,888.99
21 Base 99.884118 5.71 389,933.47300,000.000

02 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.971676 NHIO Local 97.050000 5.55 378,740.43
19 Base 99.878972 5.71 389,780.58300,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.969227 NHIO Local 96.905000 5.55 374,463.18
673 Base 99.981738 5.73 386,352.40300,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

15.000 0.969227 NHIO Local 96.910000 27.75 1,873,048.65
672 Base 99.986897 28.63 1,932,518.031,500,000.000

20 Nov 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.963159 NHIO Local 96.970000 22.20 1,505,493.12
209 Base 100.679119 23.05 1,563,078.491,200,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.958957 NHIO Local 96.895000 1.85 124,723.47
634 Base 101.042070 1.93 130,061.59100,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.958957 NHIO Local 96.885000 12.95 872,381.65
633 Base 101.031642 13.50 909,719.26700,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.958957 NHIO Local 96.890000 14.80 374,024.10
630 Base 101.036856 15.43 390,032.19300,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.947463 NHIO Local 96.780000 12.95 865,253.41
205 Base 102.146469 13.67 913,231.87700,000.000
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99Z827893 Total

65.000 Local 0.00 129.50 8,136,821.57
6,500,000.000 Base 0.00 134.30 8,435,024.74

99Z827901 3YR AUSTRALIAN TBOND FUTURES DEC12 XSFE 09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.961908 NHIO Local 97.390000 0.00 109,721.19
638 Base 101.246689 0.00 114,066.20100,000.000

AUSTRALIAN DOLLAR  Total

66.000

6,600,000.000

129.50

134.30

8,246,542.76

8,549,090.94

Local

Base

CANADIAN DOLLAR

99Z893812 10YR GOVT OF CANADA BOND FTRS DEC12 XMON 12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.979850 NHIO Local 136.840000 6.15 410,520.00
368 Base 139.654029 6.28 418,962.09300,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.979850 NHIO Local 136.820000 6.15 410,460.00
370 Base 139.633617 6.28 418,900.85300,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.979850 NHIO Local 136.810000 2.05 136,810.00
369 Base 139.623412 2.09 139,623.41100,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.993350 NHIO Local 136.360000 2.05 136,360.00
727 Base 137.272865 2.06 137,272.86100,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.993350 NHIO Local 136.420000 2.05 136,420.00
732 Base 137.333266 2.06 137,333.27100,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.993350 NHIO Local 136.440000 6.15 409,320.00
729 Base 137.353400 6.19 412,060.20300,000.000
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23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.993350 NHIO Local 136.260000 2.05 136,260.00
733 Base 137.172195 2.06 137,172.20100,000.000

23 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.993350 NHIO Local 136.450000 4.10 272,900.00
728 Base 137.363467 4.13 274,726.93200,000.000

99Z893812 Total

15.000 Local 0.00 30.75 2,049,050.00
1,500,000.000 Base 0.00 31.15 2,076,051.81

99Z992523 10YR GOVT OF CANADA BOND FTRS MAR13 XMON 26 Nov 2012 STATE STREET GLOBAL MKTS/BOS

15.000 0.994950 NHIO Local 135.680538 30.75 2,035,208.07
331 Base 136.369202 30.91 2,045,538.041,500,000.000

26 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-15.000 0.994950 NHIO Local 135.680538 -30.75 -2,035,208.07
331 Base 136.369202 -30.91 -2,045,538.04-1,500,000.000

26 Nov 2012 STATE STREET GLOBAL MKTS/BOS

15.000 0.994950 NHIO Local 135.680476 30.75 2,035,207.14
374 Base 136.369140 30.91 2,045,537.101,500,000.000

99Z992523 Total

15.000 Local 0.00 30.75 2,035,207.14
1,500,000.000 Base 0.00 30.91 2,045,537.10

CANADIAN DOLLAR  Total

30.000

3,000,000.000

61.50

62.06

4,084,257.14

4,121,588.91

Local

Base

EURO CURRENCY

GERMANY

99Z836050 GERMAN EURO BUXL FUTURES DEC12 XEUR 31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.771724 NHIO Local 131.400000 0.00 131,400.00
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325 Base 170.268127 0.00 170,268.13100,000.000

07 Nov 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.783760 NHIO Local 133.336943 0.00 1,066,695.54
514 Base 170.124710 0.00 1,360,997.68800,000.000

99Z836050 Total

9.000 Local 0.00 0.00 1,198,095.54
900,000.000 Base 0.00 0.00 1,531,265.81

99Z886592 GERMAN EURO BOBL FUTURES MAR13 XEUR 07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

40.000 0.772738 NHIO Local 127.666597 34.00 5,106,663.88
765 Base 165.213303 44.00 6,608,532.104,000,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 0.754831 NHIO Local 127.030000 8.50 1,270,300.00
339 Base 168.289326 11.26 1,682,893.261,000,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

19.000 0.754831 NHIO Local 127.050000 16.15 2,413,950.00
346 Base 168.315822 21.40 3,198,000.611,900,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.754831 NHIO Local 127.040000 5.10 762,240.00
343 Base 168.302574 6.76 1,009,815.44600,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

19.000 0.759532 NHIO Local 127.380000 16.15 2,420,220.00
416 Base 167.708536 21.26 3,186,462.191,900,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 0.759532 NHIO Local 127.360000 5.95 891,520.00
417 Base 167.682204 7.83 1,173,775.43700,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.756458 NHIO Local 127.790000 1.70 255,580.00
510 Base 168.932049 2.25 337,864.10200,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS
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8.000 0.756458 NHIO Local 127.730000 6.80 1,021,840.00
518 Base 168.852732 8.99 1,350,821.86800,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.756458 NHIO Local 127.800000 0.85 127,800.00
517 Base 168.945269 1.12 168,945.27100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.756458 NHIO Local 127.760000 7.65 1,149,840.00
513 Base 168.892391 10.11 1,520,031.52900,000.000

99Z886592 Total

121.000 Local 0.00 102.85 15,419,953.88
12,100,000.000 Base 0.00 134.98 20,237,141.78

99Z913354 EURO OAT FUTURES DEC12 XEUR 04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.764468 NHIO Local 137.350000 0.85 137,350.00
706 Base 179.667429 1.11 179,667.43100,000.000

99ZA28383 EURO OAT FUTURES MAR13 XEUR 13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.764731 NHIO Local 136.530000 2.55 409,590.00
151 Base 178.533367 3.33 535,600.10300,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.764731 NHIO Local 136.550000 0.85 136,550.00
155 Base 178.559520 1.11 178,559.52100,000.000

99ZA28383 Total

4.000 Local 0.00 3.40 546,140.00
400,000.000 Base 0.00 4.44 714,159.62

GERMANY Total
135.000

13,500,000.000 140.53

107.10 17,301,539.42

22,662,234.64

Local

Base
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EURO CURRENCY  Total

135.000

13,500,000.000

107.10

140.53

17,301,539.42

22,662,234.64

Local

Base

POUND STERLING

99Z730543 UK LONG GILT BOND FUTURES DEC12 XLIF 03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.622045 NHIO Local 120.730000 1.60 241,460.00
54 Base 194.085637 2.57 388,171.27200,000.000

03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.622045 NHIO Local 120.690000 0.80 120,690.00
57 Base 194.021333 1.29 194,021.33100,000.000

03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.622045 NHIO Local 120.720000 1.60 241,440.00
58 Base 194.069561 2.57 388,139.12200,000.000

03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.622045 NHIO Local 120.700000 2.40 362,100.00
55 Base 194.037409 3.86 582,112.23300,000.000

03 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.622045 NHIO Local 120.710000 1.60 241,420.00
59 Base 194.053485 2.57 388,106.97200,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618678 NHIO Local 120.650000 0.80 120,650.00
107 Base 195.012591 1.29 195,012.59100,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.618678 NHIO Local 120.620000 4.00 603,100.00
108 Base 194.964101 6.47 974,820.50500,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.618678 NHIO Local 120.700000 2.40 362,100.00
113 Base 195.093409 3.88 585,280.23300,000.000
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04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.618678 NHIO Local 120.630000 1.60 241,260.00
105 Base 194.980264 2.59 389,960.53200,000.000

04 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.618678 NHIO Local 120.690000 2.40 362,070.00
103 Base 195.077245 3.88 585,231.74300,000.000

09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.625528 NHIO Local 120.420000 0.80 120,420.00
188 Base 192.509368 1.28 192,509.37100,000.000

09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.625528 NHIO Local 120.390000 3.20 481,560.00
189 Base 192.461409 5.12 769,845.63400,000.000

09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.625528 NHIO Local 120.380000 0.80 120,380.00
190 Base 192.445422 1.28 192,445.42100,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.622355 NHIO Local 120.260000 0.80 120,260.00
410 Base 193.233765 1.29 193,233.77100,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.622355 NHIO Local 120.240000 0.80 120,240.00
405 Base 193.201629 1.29 193,201.63100,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.622355 NHIO Local 120.250000 0.80 120,250.00
408 Base 193.217697 1.29 193,217.70100,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.622355 NHIO Local 120.180000 0.80 120,180.00
416 Base 193.105221 1.29 193,105.22100,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.622355 NHIO Local 120.220000 2.40 360,660.00
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414 Base 193.169493 3.86 579,508.48300,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.622355 NHIO Local 120.200000 0.80 120,200.00
412 Base 193.137357 1.29 193,137.36100,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618640 NHIO Local 118.950000 0.80 118,950.00
518 Base 192.276607 1.29 192,276.61100,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.618640 NHIO Local 118.940000 6.40 951,520.00
517 Base 192.260442 10.35 1,538,083.54800,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.618640 NHIO Local 118.920000 1.60 237,840.00
519 Base 192.228113 2.59 384,456.23200,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.618640 NHIO Local 118.790000 1.60 237,580.00
520 Base 192.017975 2.59 384,035.95200,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618640 NHIO Local 118.690000 0.80 118,690.00
524 Base 191.856330 1.29 191,856.33100,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618640 NHIO Local 118.710000 0.80 118,710.00
521 Base 191.888659 1.29 191,888.66100,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.618640 NHIO Local 118.730000 1.60 237,460.00
522 Base 191.920988 2.59 383,841.98200,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.618640 NHIO Local 118.750000 2.40 356,250.00
523 Base 191.953317 3.88 575,859.95300,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS
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2.000 0.618640 NHIO Local 118.800000 1.60 237,600.00
525 Base 192.034139 2.59 384,068.28200,000.000

19 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.624883 NHIO Local 118.630000 2.40 355,890.00
614 Base 189.843539 3.84 569,530.62300,000.000

19 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.624883 NHIO Local 118.610000 0.80 118,610.00
617 Base 189.811533 1.28 189,811.53100,000.000

19 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.624883 NHIO Local 118.600000 1.60 237,200.00
618 Base 189.795530 2.56 379,591.06200,000.000

19 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.624883 NHIO Local 118.580000 1.60 237,160.00
616 Base 189.763524 2.56 379,527.05200,000.000

19 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.624883 NHIO Local 118.620000 4.00 593,100.00
619 Base 189.827536 6.40 949,137.68500,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.624454 NHIO Local 119.120000 0.80 119,120.00
10 Base 190.758647 1.28 190,758.65100,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.624454 NHIO Local 119.110000 1.60 238,220.00
7 Base 190.742633 2.56 381,485.27200,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.624454 NHIO Local 119.100000 1.60 238,200.00
11 Base 190.726619 2.56 381,453.24200,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.624454 NHIO Local 119.070000 0.80 119,070.00
9 Base 190.678577 1.28 190,678.58100,000.000
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24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.624454 NHIO Local 119.090000 2.40 357,270.00
12 Base 190.710605 3.84 572,131.81300,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.624454 NHIO Local 119.080000 0.80 119,080.00
8 Base 190.694591 1.28 190,694.59100,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.624454 NHIO Local 119.340000 3.20 477,360.00
13 Base 191.110955 5.12 764,443.82400,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.624454 NHIO Local 119.320000 0.80 119,320.00
16 Base 191.078927 1.28 191,078.93100,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.624454 NHIO Local 119.350000 4.80 716,100.00
14 Base 191.126969 7.69 1,146,761.81600,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.624454 NHIO Local 119.310000 3.20 477,240.00
24 Base 191.062913 5.12 764,251.65400,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.624454 NHIO Local 119.280000 1.60 238,560.00
21 Base 191.014871 2.56 382,029.74200,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.624454 NHIO Local 119.300000 2.40 357,900.00
17 Base 191.046899 3.84 573,140.70300,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.624454 NHIO Local 119.230000 0.80 119,230.00
26 Base 190.934801 1.28 190,934.80100,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.624454 NHIO Local 119.290000 0.80 119,290.00
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22 Base 191.030885 1.28 191,030.88100,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.624454 NHIO Local 119.140000 1.60 238,280.00
30 Base 190.790675 2.56 381,581.35200,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.624454 NHIO Local 119.240000 2.40 357,720.00
32 Base 190.950815 3.84 572,852.44300,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.624454 NHIO Local 119.220000 1.60 238,440.00
33 Base 190.918787 2.56 381,837.57200,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.624454 NHIO Local 119.230000 1.60 238,460.00
35 Base 190.934801 2.56 381,869.60200,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.624454 NHIO Local 119.250000 1.60 238,500.00
29 Base 190.966829 2.56 381,933.66200,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.624454 NHIO Local 119.070000 2.40 357,210.00
39 Base 190.678577 3.84 572,035.73300,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

9.000 0.624454 NHIO Local 119.050000 7.20 1,071,450.00
36 Base 190.646549 11.53 1,715,818.94900,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.624454 NHIO Local 119.110000 1.60 238,220.00
41 Base 190.742633 2.56 381,485.27200,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.624454 NHIO Local 119.060000 4.00 595,300.00
47 Base 190.662563 6.41 953,312.81500,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS
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4.000 0.624454 NHIO Local 119.100000 3.20 476,400.00
43 Base 190.726619 5.12 762,906.48400,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.624454 NHIO Local 118.990000 0.80 118,990.00
44 Base 190.550465 1.28 190,550.46100,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.624454 NHIO Local 119.080000 3.20 476,320.00
48 Base 190.694591 5.12 762,778.36400,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.624454 NHIO Local 118.970000 0.80 118,970.00
45 Base 190.518437 1.28 190,518.44100,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.624454 NHIO Local 119.000000 4.80 714,000.00
46 Base 190.566479 7.69 1,143,398.87600,000.000

24 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.624454 NHIO Local 118.980000 4.80 713,880.00
37 Base 190.534451 7.69 1,143,206.71600,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.621272 NHIO Local 118.880000 3.20 475,520.00
147 Base 191.349361 5.15 765,397.44400,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.621272 NHIO Local 118.870000 1.60 237,740.00
149 Base 191.333265 2.58 382,666.53200,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.621272 NHIO Local 118.820000 1.60 237,640.00
146 Base 191.252785 2.58 382,505.57200,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.621272 NHIO Local 118.860000 0.80 118,860.00
148 Base 191.317169 1.29 191,317.17100,000.000
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26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.621272 NHIO Local 118.830000 0.80 118,830.00
154 Base 191.268881 1.29 191,268.88100,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.621272 NHIO Local 118.880000 4.00 594,400.00
151 Base 191.349361 6.44 956,746.80500,000.000

30 Oct 2012 STATE STREET GLOBAL MKTS/BOS

11.000 0.621794 NHIO Local 119.430000 8.80 1,313,730.00
208 Base 192.073259 14.15 2,112,805.851,100,000.000

30 Oct 2012 STATE STREET GLOBAL MKTS/BOS

12.000 0.621794 NHIO Local 119.398467 9.60 1,432,781.60
209 Base 192.022546 15.44 2,304,270.551,200,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.623461 NHIO Local 119.160000 3.20 476,640.00
411 Base 191.126630 5.13 764,506.52400,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623461 NHIO Local 119.190000 0.80 119,190.00
407 Base 191.174749 1.28 191,174.75100,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623461 NHIO Local 118.880000 0.80 118,880.00
408 Base 190.677524 1.28 190,677.52100,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623461 NHIO Local 119.170000 0.80 119,170.00
412 Base 191.142670 1.28 191,142.67100,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623461 NHIO Local 119.180000 0.80 119,180.00
402 Base 191.158709 1.28 191,158.71100,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.623461 NHIO Local 118.830000 3.20 475,320.00
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405 Base 190.597327 5.13 762,389.31400,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.623461 NHIO Local 118.780000 2.40 356,340.00
410 Base 190.517129 3.85 571,551.39300,000.000

02 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623461 NHIO Local 118.790000 0.80 118,790.00
404 Base 190.533169 1.28 190,533.17100,000.000

09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.628457 NHIO Local 120.880000 2.40 362,640.00
622 Base 192.344106 3.82 577,032.32300,000.000

09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.628457 NHIO Local 120.890000 2.40 362,670.00
623 Base 192.360018 3.82 577,080.05300,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.629545 NHIO Local 120.590000 1.60 241,180.00
700 Base 191.551041 2.54 383,102.08200,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.629545 NHIO Local 120.580000 0.80 120,580.00
701 Base 191.535156 1.27 191,535.16100,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.631014 NHIO Local 120.360000 1.60 240,720.00
768 Base 190.740617 2.54 381,481.23200,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.631014 NHIO Local 120.370000 0.80 120,370.00
766 Base 190.756465 1.27 190,756.46100,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.631014 NHIO Local 120.380000 1.60 240,760.00
765 Base 190.772313 2.54 381,544.63200,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 0.623791 NHIO Local 119.520000 0.80 119,520.00
317 Base 191.602636 1.28 191,602.64100,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.623791 NHIO Local 119.460000 0.00 358,380.00
314 Base 191.506450 0.00 574,519.35300,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

21.000 0.623947 NHIO Local 119.336943 16.80 2,506,075.80
418 Base 191.261346 26.93 4,016,488.262,100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.623947 NHIO Local 119.300000 0.80 119,300.00
412 Base 191.202137 1.28 191,202.14100,000.000

99Z730543 Total

251.000 Local 0.00 198.40 29,970,307.40
25,100,000.000 Base 0.00 318.35 48,088,444.87

99Z870588 UK LONG GILT BOND FUTURES MAR13 XLIF 27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

18.000 0.623947 NHIO Local 118.550000 14.40 2,133,900.00
407 Base 190.000112 23.08 3,420,002.021,800,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.623947 NHIO Local 118.540000 1.60 237,080.00
402 Base 189.984085 2.56 379,968.17200,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.625137 NHIO Local 119.190000 0.80 119,190.00
513 Base 190.662207 1.28 190,662.21100,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

11.000 0.625137 NHIO Local 119.162164 8.80 1,310,783.80
515 Base 190.617679 14.08 2,096,794.461,100,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.623967 NHIO Local 119.260000 3.20 477,040.00
562 Base 191.131903 5.13 764,527.61400,000.000
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29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.623967 NHIO Local 119.230000 4.80 715,380.00
561 Base 191.083823 7.69 1,146,502.94600,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.623967 NHIO Local 119.240000 3.20 476,960.00
559 Base 191.099850 5.13 764,399.40400,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.624025 NHIO Local 119.480000 2.40 358,440.00
601 Base 191.466688 3.85 574,400.06300,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.624025 NHIO Local 119.470000 1.60 238,940.00
605 Base 191.450663 2.56 382,901.33200,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.624025 NHIO Local 119.490000 3.20 477,960.00
606 Base 191.482713 5.13 765,930.85400,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.624025 NHIO Local 119.510000 0.80 119,510.00
604 Base 191.514763 1.28 191,514.76100,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.624025 NHIO Local 119.460000 2.40 358,380.00
607 Base 191.434638 3.85 574,303.91300,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.621002 NHIO Local 118.837872 3.20 475,351.49
638 Base 191.364717 5.15 765,458.87400,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-4.000 0.621002 NHIO Local 118.837872 -3.20 -475,351.49
638 Base 191.364717 -5.15 -765,458.87-400,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.621002 NHIO Local 118.838109 3.20 475,352.44
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666 Base 191.365099 5.15 765,460.40400,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

8.000 0.623811 NHIO Local 119.660000 6.40 957,280.00
766 Base 191.820920 10.26 1,534,567.36800,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.623811 NHIO Local 119.640000 1.60 239,280.00
759 Base 191.788859 2.56 383,577.72200,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.623811 NHIO Local 119.670000 3.20 478,680.00
764 Base 191.836951 5.13 767,347.80400,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.623811 NHIO Local 119.690000 4.00 598,450.00
755 Base 191.869012 6.41 959,345.06500,000.000

07 Dec 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.623811 NHIO Local 119.650000 4.80 717,900.00
763 Base 191.804890 7.69 1,150,829.34600,000.000

12 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.619905 NHIO Local 118.810000 1.60 237,620.00
69 Base 191.658399 2.58 383,316.80200,000.000

12 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.619905 NHIO Local 118.820000 0.80 118,820.00
70 Base 191.674531 1.29 191,674.53100,000.000

12 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.619905 NHIO Local 118.830000 1.60 237,660.00
73 Base 191.690662 2.58 383,381.32200,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.620001 NHIO Local 118.900000 3.20 475,600.00
140 Base 191.773884 5.16 767,095.54400,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS
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1.000 0.620001 NHIO Local 118.840000 0.80 118,840.00
137 Base 191.677110 1.29 191,677.11100,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.620001 NHIO Local 118.860000 2.40 356,580.00
136 Base 191.709368 3.87 575,128.10300,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620001 NHIO Local 118.820000 1.60 237,640.00
139 Base 191.644852 2.58 383,289.70200,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.620001 NHIO Local 118.850000 0.80 118,850.00
144 Base 191.693239 1.29 191,693.24100,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.620001 NHIO Local 118.800000 2.40 356,400.00
138 Base 191.612594 3.87 574,837.78300,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.620001 NHIO Local 118.890000 1.60 237,780.00
143 Base 191.757755 2.58 383,515.51200,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.615233 NHIO Local 117.630000 2.40 352,890.00
285 Base 191.195856 3.90 573,587.57300,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.615233 NHIO Local 117.640000 2.40 352,920.00
281 Base 191.212110 3.90 573,636.33300,000.000

20 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.614987 NHIO Local 117.750000 0.00 588,750.00
412 Base 191.467462 0.00 957,337.31500,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 0.618563 NHIO Local 118.180000 4.00 590,900.00
414 Base 191.055721 6.47 955,278.61500,000.000
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28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618946 NHIO Local 119.260000 0.80 119,260.00
525 Base 192.682399 1.29 192,682.40100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.618946 NHIO Local 119.270000 2.40 357,810.00
529 Base 192.698555 3.88 578,095.67300,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618946 NHIO Local 119.290000 0.80 119,290.00
526 Base 192.730868 1.29 192,730.87100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618946 NHIO Local 118.950000 0.80 118,950.00
536 Base 192.181547 1.29 192,181.55100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.618946 NHIO Local 118.940000 1.60 237,880.00
543 Base 192.165391 2.59 384,330.78200,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

6.000 0.618946 NHIO Local 118.870000 4.80 713,220.00
531 Base 192.052295 7.76 1,152,313.77600,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.618946 NHIO Local 118.920000 1.60 237,840.00
532 Base 192.133078 2.59 384,266.16200,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618946 NHIO Local 119.110000 0.80 119,110.00
534 Base 192.440051 1.29 192,440.05100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.618946 NHIO Local 118.970000 2.40 356,910.00
538 Base 192.213860 3.88 576,641.58300,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618946 NHIO Local 119.130000 0.80 119,130.00
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535 Base 192.472364 1.29 192,472.36100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.618946 NHIO Local 118.990000 2.40 356,970.00
540 Base 192.246173 3.88 576,738.52300,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618946 NHIO Local 119.030000 0.80 119,030.00
541 Base 192.310799 1.29 192,310.80100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618946 NHIO Local 118.860000 0.80 118,860.00
537 Base 192.036139 1.29 192,036.14100,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 0.618946 NHIO Local 118.880000 2.40 356,640.00
544 Base 192.068452 3.88 576,205.36300,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 0.618946 NHIO Local 118.930000 1.60 237,860.00
542 Base 192.149234 2.59 384,298.47200,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 0.618946 NHIO Local 118.840000 3.20 475,360.00
547 Base 192.003826 5.17 768,015.30400,000.000

28 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 0.618946 NHIO Local 118.850000 0.80 118,850.00
545 Base 192.019982 1.29 192,019.98100,000.000

99Z870588 Total

161.000 Local 0.00 124.80 19,154,726.24
16,100,000.000 Base 0.00 200.72 30,818,264.61

POUND STERLING  Total

412.000

41,200,000.000

323.20

519.07

49,125,033.64

78,906,709.48

Local

Base
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US DOLLAR

99Z475636 10YR US TREASURY NOTE FUTURES DEC12 XCBT 11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 133.187500 2.07 133,187.52
254 Base 133.187500 2.07 133,187.52100,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 133.171875 6.21 399,515.69
253 Base 133.171875 6.21 399,515.69300,000.000

11 Oct 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.906250 22.77 1,461,968.97
256 Base 132.906250 22.77 1,461,968.971,100,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 133.125000 2.07 133,125.02
342 Base 133.125000 2.07 133,125.02100,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 133.328125 8.28 533,312.58
343 Base 133.328125 8.28 533,312.58400,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 133.343750 22.77 1,466,781.47
347 Base 133.343750 22.77 1,466,781.471,100,000.000

12 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 133.296875 12.42 799,781.37
345 Base 133.296875 12.42 799,781.37600,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.312500 10.35 666,562.60
399 Base 133.312500 10.35 666,562.60500,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 133.343750 33.12 2,133,500.32
398 Base 133.343750 33.12 2,133,500.321,600,000.000
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15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 133.281250 12.42 799,687.62
401 Base 133.281250 12.42 799,687.62600,000.000

15 Oct 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 133.265625 20.70 1,332,656.45
400 Base 133.265625 20.70 1,332,656.451,000,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 132.031250 12.42 792,187.62
653 Base 132.031250 12.42 792,187.62600,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 132.078125 4.14 264,156.29
655 Base 132.078125 4.14 264,156.29200,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.062500 8.28 528,250.08
651 Base 132.062500 8.28 528,250.08400,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 132.359375 12.42 794,156.37
155 Base 132.359375 12.42 794,156.37600,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 132.343750 10.35 661,718.85
153 Base 132.343750 10.35 661,718.85500,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.265625 22.77 1,454,922.10
156 Base 132.265625 22.77 1,454,922.101,100,000.000

26 Oct 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.296875 22.77 1,455,265.85
157 Base 132.296875 22.77 1,455,265.851,100,000.000

29 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 132.812500 2.07 132,812.52
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192 Base 132.812500 2.07 132,812.52100,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.890625 8.28 531,562.58
276 Base 132.890625 8.28 531,562.58400,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 132.953125 14.49 930,672.02
274 Base 132.953125 14.49 930,672.02700,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 132.906250 10.35 664,531.35
272 Base 132.906250 10.35 664,531.35500,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 132.937500 4.14 265,875.04
273 Base 132.937500 4.14 265,875.04200,000.000

31 Oct 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.921875 8.28 531,687.58
277 Base 132.921875 8.28 531,687.58400,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.828125 8.28 531,312.58
345 Base 132.828125 8.28 531,312.58400,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 132.812500 14.49 929,687.64
344 Base 132.812500 14.49 929,687.64700,000.000

01 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 132.843750 4.14 265,687.54
347 Base 132.843750 4.14 265,687.54200,000.000

06 Nov 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.953125 22.77 1,462,484.60
493 Base 132.953125 22.77 1,462,484.601,100,000.000

06 Nov 2012 STATE STREET GLOBAL MKTS/BOS
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11.000 1.000000 NHIO Local 132.937500 22.77 1,462,312.72
494 Base 132.937500 22.77 1,462,312.721,100,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 133.562500 14.49 934,937.64
575 Base 133.562500 14.49 934,937.64700,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-7.000 1.000000 NHIO Local 133.562500 -14.49 -934,937.36
575 Base 133.562500 -14.49 -934,937.36-700,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

15.000 1.000000 NHIO Local 133.578125 31.05 2,003,672.18
574 Base 133.578125 31.05 2,003,672.181,500,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-15.000 1.000000 NHIO Local 133.578125 -31.05 -2,003,671.58
574 Base 133.578125 -31.05 -2,003,671.58-1,500,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

28.000 1.000000 NHIO Local 133.521495 57.96 3,738,602.42
577 Base 133.521495 57.96 3,738,602.422,800,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-28.000 1.000000 NHIO Local 133.521495 -57.96 -3,738,601.30
577 Base 133.521495 -57.96 -3,738,601.30-2,800,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 133.562500 14.49 934,937.64
613 Base 133.562500 14.49 934,937.64700,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

28.000 1.000000 NHIO Local 133.521564 57.96 3,738,604.35
614 Base 133.521564 57.96 3,738,604.352,800,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

15.000 1.000000 NHIO Local 133.578125 31.05 2,003,672.18
615 Base 133.578125 31.05 2,003,672.181,500,000.000
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09 Nov 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 134.078125 33.12 2,145,250.32
621 Base 134.078125 33.12 2,145,250.321,600,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

28.000 1.000000 NHIO Local 133.521564 57.96 3,738,604.35
602 Base 133.521564 57.96 3,738,604.352,800,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-28.000 1.000000 NHIO Local 133.521564 -57.96 -3,738,603.23
602 Base 133.521564 -57.96 -3,738,603.23-2,800,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

17.000 1.000000 NHIO Local 134.078125 35.19 2,279,328.47
696 Base 134.078125 35.19 2,279,328.471,700,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 134.062500 20.70 1,340,625.20
697 Base 134.062500 20.70 1,340,625.201,000,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 134.046875 22.77 1,474,515.85
699 Base 134.046875 22.77 1,474,515.851,100,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 134.046875 24.84 1,608,562.74
698 Base 134.046875 24.84 1,608,562.741,200,000.000

13 Nov 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 134.062500 22.77 1,474,687.72
702 Base 134.062500 22.77 1,474,687.721,100,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 133.921875 14.49 937,453.27
762 Base 133.921875 14.49 937,453.27700,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 133.968750 14.49 937,781.39
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760 Base 133.968750 14.49 937,781.39700,000.000

14 Nov 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 133.937500 14.49 937,562.64
761 Base 133.937500 14.49 937,562.64700,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.875000 10.35 669,375.10
12 Base 133.875000 10.35 669,375.10500,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 134.078125 43.47 2,815,641.05
14 Base 134.078125 43.47 2,815,641.052,100,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

20.000 1.000000 NHIO Local 134.093750 41.40 2,681,875.40
17 Base 134.093750 41.40 2,681,875.402,000,000.000

15 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 134.078125 2.07 134,078.15
13 Base 134.078125 2.07 134,078.15100,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 134.062500 8.28 536,250.08
66 Base 134.062500 8.28 536,250.08400,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 134.046875 2.07 134,046.90
71 Base 134.046875 2.07 134,046.90100,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 134.062500 6.21 402,187.56
68 Base 134.062500 6.21 402,187.56300,000.000

16 Nov 2012 STATE STREET GLOBAL MKTS/BOS

22.000 1.000000 NHIO Local 134.140625 45.54 2,951,094.19
72 Base 134.140625 45.54 2,951,094.192,200,000.000

19 Nov 2012 STATE STREET GLOBAL MKTS/BOS
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11.000 1.000000 NHIO Local 133.859375 22.77 1,472,453.35
123 Base 133.859375 22.77 1,472,453.351,100,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.390625 10.35 666,953.23
227 Base 133.390625 10.35 666,953.23500,000.000

21 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 133.453125 10.35 667,265.73
225 Base 133.453125 10.35 667,265.73500,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 133.531250 4.14 267,062.54
409 Base 133.531250 4.14 267,062.54200,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 133.484375 22.77 1,468,328.35
415 Base 133.484375 22.77 1,468,328.351,100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.515625 18.63 1,201,640.81
413 Base 133.515625 18.63 1,201,640.81900,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

15.000 1.000000 NHIO Local 133.484375 31.05 2,002,265.93
424 Base 133.484375 31.05 2,002,265.931,500,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

13.000 1.000000 NHIO Local 133.500000 26.91 1,735,500.26
421 Base 133.500000 26.91 1,735,500.261,300,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 133.531250 12.42 801,187.62
419 Base 133.531250 12.42 801,187.62600,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 133.859375 20.70 1,338,593.95
498 Base 133.859375 20.70 1,338,593.951,000,000.000
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28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 133.843750 4.14 267,687.54
502 Base 133.843750 4.14 267,687.54200,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 133.875000 20.70 1,338,750.20
500 Base 133.875000 20.70 1,338,750.201,000,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 134.015625 22.77 1,474,172.10
503 Base 134.015625 22.77 1,474,172.101,100,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

21.000 1.000000 NHIO Local 133.937500 43.47 2,812,687.92
505 Base 133.937500 43.47 2,812,687.922,100,000.000

99Z475636 Total

533.000 Local 0.00 1,103.31 71,171,445.79
53,300,000.000 Base 0.00 1,103.31 71,171,445.79

99Z475651 5YR US TREASURY NOTE FUTURES DEC12 XCBT 09 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 124.500000 0.00 747,000.00
199 Base 124.500000 0.00 747,000.00600,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

23.000 1.000000 NHIO Local 124.398438 47.61 2,861,164.53
468 Base 124.398438 47.61 2,861,164.532,300,000.000

16 Oct 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 124.390625 14.49 870,734.52
469 Base 124.390625 14.49 870,734.52700,000.000

18 Oct 2012 STATE STREET GLOBAL MKTS/BOS

33.000 1.000000 NHIO Local 123.914063 68.31 4,089,164.74
564 Base 123.914063 68.31 4,089,164.743,300,000.000

19 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 123.890625 2.07 123,890.65
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620 Base 123.890625 2.07 123,890.65100,000.000

08 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 124.539063 10.35 622,695.42
556 Base 124.539063 10.35 622,695.42500,000.000

99Z475651 Total

75.000 Local 0.00 142.83 9,314,649.86
7,500,000.000 Base 0.00 142.83 9,314,649.86

99Z730220 30YR US TREASURY BOND FUTURES DEC12 XCBT 01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 149.437500 2.07 149,437.52
775 Base 149.437500 2.07 149,437.52100,000.000

01 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 149.468750 0.00 298,937.50
774 Base 149.468750 0.00 298,937.50200,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.937500 4.14 293,875.04
529 Base 146.937500 4.14 293,875.04200,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.875000 4.14 293,750.04
531 Base 146.875000 4.14 293,750.04200,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 146.843750 6.21 440,531.31
532 Base 146.843750 6.21 440,531.31300,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 146.656250 6.21 439,968.81
533 Base 146.656250 6.21 439,968.81300,000.000

17 Oct 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 146.625000 14.49 1,026,375.14
534 Base 146.625000 14.49 1,026,375.14700,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS
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4.000 1.000000 NHIO Local 146.812500 8.28 587,250.08
646 Base 146.812500 8.28 587,250.08400,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.875000 4.14 293,750.04
647 Base 146.875000 4.14 293,750.04200,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.937500 4.14 293,875.04
649 Base 146.937500 4.14 293,875.04200,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 146.875000 10.35 734,375.10
654 Base 146.875000 10.35 734,375.10500,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 146.968750 4.14 293,937.54
656 Base 146.968750 4.14 293,937.54200,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 146.906250 10.35 734,531.35
648 Base 146.906250 10.35 734,531.35500,000.000

22 Oct 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.843750 2.07 146,843.77
652 Base 146.843750 2.07 146,843.77100,000.000

29 Oct 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 148.830729 0.00 892,984.37
195 Base 148.830729 0.00 892,984.37600,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 150.156250 10.35 750,781.35
318 Base 150.156250 10.35 750,781.35500,000.000

23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.187500 2.07 150,187.52
316 Base 150.187500 2.07 150,187.52100,000.000
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23 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 150.250000 0.00 601,000.00
315 Base 150.250000 0.00 601,000.00400,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.437500 2.07 150,437.52
414 Base 150.437500 2.07 150,437.52100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.531250 4.14 301,062.54
410 Base 150.531250 4.14 301,062.54200,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 150.468750 8.28 601,875.08
411 Base 150.468750 8.28 601,875.08400,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.656250 2.07 150,656.27
417 Base 150.656250 2.07 150,656.27100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

6.000 1.000000 NHIO Local 150.625000 12.42 903,750.12
423 Base 150.625000 12.42 903,750.12600,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.687500 2.07 150,687.52
422 Base 150.687500 2.07 150,687.52100,000.000

27 Nov 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 150.593750 2.07 150,593.77
420 Base 150.593750 2.07 150,593.77100,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 150.875000 4.14 301,750.04
493 Base 150.875000 4.14 301,750.04200,000.000
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99Z730220 Total

75.000 Local 0.00 130.41 11,133,204.38
7,500,000.000 Base 0.00 130.41 11,133,204.38

99Z790935 2YR US TREASURY NOTE FUTURES MAR13 XCBT 28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 110.203125 4.14 440,812.54
494 Base 110.203125 4.14 440,812.54400,000.000

99Z870612 30YR US TREASURY BOND FUTURE MAR13 XCBT 28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

18.000 1.000000 NHIO Local 149.554688 37.26 2,691,984.74
496 Base 149.554688 37.26 2,691,984.741,800,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 150.062500 6.21 450,187.56
608 Base 150.062500 6.21 450,187.56300,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 149.689515 0.00 449,068.55
717 Base 149.689515 0.00 449,068.55300,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 149.290041 0.00 1,492,900.41
46 Base 149.290041 0.00 1,492,900.411,000,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-10.000 1.000000 NHIO Local 149.290041 0.00 -1,492,900.41
46 Base 149.290041 0.00 -1,492,900.41-1,000,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 149.290386 0.00 1,492,903.86
66 Base 149.290386 0.00 1,492,903.861,000,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

12.000 1.000000 NHIO Local 149.290386 24.84 1,791,484.87
54 Base 149.290386 24.84 1,791,484.871,200,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOSCANCEL
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-12.000 1.000000 NHIO Local 149.290386 -24.84 -1,791,484.39
54 Base 149.290386 -24.84 -1,791,484.39-1,200,000.000

12 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 148.312500 14.49 1,038,187.64
72 Base 148.312500 14.49 1,038,187.64700,000.000

12 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 148.250000 8.28 593,000.08
71 Base 148.250000 8.28 593,000.08400,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

8.000 1.000000 NHIO Local 147.728559 16.56 1,181,828.63
198 Base 147.728559 16.56 1,181,828.63800,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

3.000 1.000000 NHIO Local 147.062500 6.21 441,187.56
272 Base 147.062500 6.21 441,187.56300,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 147.031250 18.63 1,323,281.43
273 Base 147.031250 18.63 1,323,281.43900,000.000

20 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.687500 2.07 146,687.52
377 Base 146.687500 2.07 146,687.52100,000.000

20 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 146.781250 2.07 146,781.27
375 Base 146.781250 2.07 146,781.27100,000.000

99Z870612 Total

67.000 Local 0.00 111.78 9,955,099.32
6,700,000.000 Base 0.00 111.78 9,955,099.32

99Z870620 5YR US TREASURY NOTE FUTURES MAR13 XCBT 04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

30.000 1.000000 NHIO Local 124.687500 0.00 3,740,625.00
716 Base 124.687500 0.00 3,740,625.003,000,000.000
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11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

30.000 1.000000 NHIO Local 124.625115 0.00 3,738,753.45
47 Base 124.625115 0.00 3,738,753.453,000,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-30.000 1.000000 NHIO Local 124.625115 0.00 -3,738,753.45
47 Base 124.625115 0.00 -3,738,753.45-3,000,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

30.000 1.000000 NHIO Local 124.625106 0.00 3,738,753.18
68 Base 124.625106 0.00 3,738,753.183,000,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

56.000 1.000000 NHIO Local 124.625106 115.92 6,979,007.06
55 Base 124.625106 115.92 6,979,007.065,600,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-56.000 1.000000 NHIO Local 124.625106 -115.92 -6,979,004.82
55 Base 124.625106 -115.92 -6,979,004.82-5,600,000.000

13 Dec 2012 STATE STREET GLOBAL MKTS/BOS

24.000 1.000000 NHIO Local 124.485161 0.00 2,987,643.86
171 Base 124.485161 0.00 2,987,643.862,400,000.000

99Z870620 Total

84.000 Local 0.00 0.00 10,467,024.28
8,400,000.000 Base 0.00 0.00 10,467,024.28

99Z870638 10YR US TREASURY NOTE FUTURES MAR13 XCBT 28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

177.000 1.000000 NHIO Local 133.424258 415.95 23,616,097.21
504 Base 133.424258 415.95 23,616,097.2117,700,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

74.000 1.000000 NHIO Local 133.424303 173.90 9,873,399.90
497 Base 133.424303 173.90 9,873,399.907,400,000.000

28 Nov 2012 STATE STREET GLOBAL MKTS/BOS

31.000 1.000000 NHIO Local 133.218750 64.17 4,129,781.87
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507 Base 133.218750 64.17 4,129,781.873,100,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

20.000 1.000000 NHIO Local 133.328125 41.40 2,666,562.90
557 Base 133.328125 41.40 2,666,562.902,000,000.000

29 Nov 2012 STATE STREET GLOBAL MKTS/BOS

24.000 1.000000 NHIO Local 133.375000 49.68 3,201,000.48
555 Base 133.375000 49.68 3,201,000.482,400,000.000

30 Nov 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 133.515625 8.28 534,062.58
602 Base 133.515625 8.28 534,062.58400,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOS

26.000 1.000000 NHIO Local 133.329689 53.82 3,466,572.43
637 Base 133.329689 53.82 3,466,572.432,600,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-26.000 1.000000 NHIO Local 133.329689 -53.82 -3,466,571.39
637 Base 133.329689 -53.82 -3,466,571.39-2,600,000.000

04 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 133.468750 2.07 133,468.77
697 Base 133.468750 2.07 133,468.77100,000.000

03 Dec 2012 STATE STREET GLOBAL MKTS/BOS

26.000 1.000000 NHIO Local 133.329739 53.82 3,466,573.73
665 Base 133.329739 53.82 3,466,573.732,600,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 133.375000 4.14 266,750.04
28 Base 133.375000 4.14 266,750.04200,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 133.406250 14.49 933,843.89
29 Base 133.406250 14.49 933,843.89700,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS
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8.000 1.000000 NHIO Local 133.453125 16.56 1,067,625.16
31 Base 133.453125 16.56 1,067,625.16800,000.000

11 Dec 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 133.437500 18.63 1,200,937.68
30 Base 133.437500 18.63 1,200,937.68900,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.654126 20.70 1,326,541.46
199 Base 132.654126 20.70 1,326,541.461,000,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOSCANCEL

-10.000 1.000000 NHIO Local 132.654126 -20.70 -1,326,541.06
199 Base 132.654126 -20.70 -1,326,541.06-1,000,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

1.000 1.000000 NHIO Local 132.671875 2.07 132,671.90
201 Base 132.671875 2.07 132,671.90100,000.000

14 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.654126 20.70 1,326,541.46
217 Base 132.654126 20.70 1,326,541.461,000,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

5.000 1.000000 NHIO Local 132.234375 10.35 661,171.98
267 Base 132.234375 10.35 661,171.98500,000.000

18 Dec 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 132.250000 33.12 2,116,000.32
268 Base 132.250000 33.12 2,116,000.321,600,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

16.000 1.000000 NHIO Local 132.156250 33.12 2,114,500.32
333 Base 132.156250 33.12 2,114,500.321,600,000.000

19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

10.000 1.000000 NHIO Local 132.203125 20.70 1,322,031.45
331 Base 132.203125 20.70 1,322,031.451,000,000.000
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19 Dec 2012 STATE STREET GLOBAL MKTS/BOS

9.000 1.000000 NHIO Local 132.140625 18.63 1,189,265.81
336 Base 132.140625 18.63 1,189,265.81900,000.000

20 Dec 2012 STATE STREET GLOBAL MKTS/BOS

7.000 1.000000 NHIO Local 132.218750 14.49 925,531.39
373 Base 132.218750 14.49 925,531.39700,000.000

20 Dec 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.250000 22.77 1,454,750.22
372 Base 132.250000 22.77 1,454,750.221,100,000.000

20 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.296875 8.28 529,187.58
370 Base 132.296875 8.28 529,187.58400,000.000

20 Dec 2012 STATE STREET GLOBAL MKTS/BOS

2.000 1.000000 NHIO Local 132.234375 4.14 264,468.79
369 Base 132.234375 4.14 264,468.79200,000.000

20 Dec 2012 STATE STREET GLOBAL MKTS/BOS

4.000 1.000000 NHIO Local 132.203125 8.28 528,812.58
371 Base 132.203125 8.28 528,812.58400,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.515625 22.77 1,457,672.10
422 Base 132.515625 22.77 1,457,672.101,100,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

19.000 1.000000 NHIO Local 132.562500 39.33 2,518,687.88
425 Base 132.562500 39.33 2,518,687.881,900,000.000

21 Dec 2012 STATE STREET GLOBAL MKTS/BOS

11.000 1.000000 NHIO Local 132.546875 22.77 1,458,015.85
427 Base 132.546875 22.77 1,458,015.851,100,000.000
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99Z870638 Total

519.000 Local 0.00 1,144.61 69,089,415.28
51,900,000.000 Base 0.00 1,144.61 69,089,415.28

US DOLLAR  Total

1,355.000

135,700,000.000

2,637.08

2,637.08

181,571,651.45

181,571,651.45

Local

Base

FUTURE SELL TO OPEN  Total
1,998.000

200,000,000.000 3,493.04 295,811,275.42Base

FUTURE SALES Total
5,376.000

410,603,250.000 10,414.75 646,343,405.73Base
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Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

AUSTRALIAN DOLLAR

EQUITY
5,135,489.000 Local 0.00 11,868.22 0.00 11,498,863.76

Base 0.00 12,422.28 0.00 11,943,375.63
TRADES: 104

CANCELS: 4

FIXED INCOME
475,000.000 Local 1,078.25 0.00 0.00 574,978.00

Base 1,118.09 0.00 0.00 596,223.22
TRADES: 1

CANCELS: 0

AUSTRALIAN DOLLAR Total
5,610,489.000 Local 1,078.25 11,868.22 0.00 12,073,841.76

Base 1,118.09 12,422.28 0.00 12,539,598.85
TRADES: 105

CANCELS: 4

BRAZILIAN REAL

EQUITY
55,856.000 Local 0.00 811.74 242.45 823,892.59

Base 0.00 400.55 119.64 406,549.34
TRADES: 11

CANCELS: 0

BRAZILIAN REAL Total
55,856.000 Local 0.00 811.74 242.45 823,892.59

Base 0.00 400.55 119.64 406,549.34
TRADES: 11

CANCELS: 0

CANADIAN DOLLAR
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EQUITY
279,296.000 Local 0.00 9,779.06 0.00 8,850,173.06

Base 0.00 9,864.98 0.00 8,970,018.80
TRADES: 43

CANCELS: 0

FIXED INCOME
19,108,000.000 Local 82,908.53 0.00 0.00 19,284,372.21

Base 83,616.28 0.00 0.00 19,430,984.61
TRADES: 11

CANCELS: 1

CANADIAN DOLLAR Total
19,387,296.000 Local 82,908.53 9,779.06 0.00 28,134,545.27

Base 83,616.28 9,864.98 0.00 28,401,003.41
TRADES: 54

CANCELS: 1

CZECH KORUNA

FIXED INCOME
7,450,000.000 Local 30,275.97 0.00 0.00 8,649,450.00

Base 1,539.90 0.00 0.00 439,930.42
TRADES: 1

CANCELS: 0

CZECH KORUNA Total
7,450,000.000 Local 30,275.97 0.00 0.00 8,649,450.00

Base 1,539.90 0.00 0.00 439,930.42
TRADES: 1

CANCELS: 0

DANISH KRONE

EQUITY
6,003.000 Local 0.00 808.62 0.00 2,206,084.88

Base 0.00 139.94 0.00 379,466.26
TRADES: 6

CANCELS: 0
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DANISH KRONE Total
6,003.000 Local 0.00 808.62 0.00 2,206,084.88

Base 0.00 139.94 0.00 379,466.26
TRADES: 6

CANCELS: 0

EURO CURRENCY

AUSTRIA

FIXED INCOME
175,000.000 Local 3,386.13 0.00 0.00 255,988.25

Base 4,387.75 0.00 0.00 331,709.59
TRADES: 1

CANCELS: 0

AUSTRIA Total

175,000.000 Local 3,386.13 0.00 0.00 255,988.25
Base 4,387.75 0.00 0.00 331,709.59

TRADES: 1
CANCELS: 0

BELGIUM

EQUITY
22,500.000 Local 0.00 831.90 0.00 520,767.74

Base 0.00 1,076.73 0.00 674,030.04
TRADES: 2

CANCELS: 0

FIXED INCOME
950,000.000 Local 26,812.33 0.00 0.00 1,181,786.00

Base 34,674.45 0.00 0.00 1,528,225.86
TRADES: 2

CANCELS: 0
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BELGIUM Total

972,500.000 Local 26,812.33 831.90 0.00 1,702,553.74
Base 34,674.45 1,076.73 0.00 2,202,255.90

TRADES: 4
CANCELS: 0

FRANCE

EQUITY
94,791.000 Local 0.00 2,878.97 6,817.60 4,000,410.43

Base 0.00 3,750.70 8,919.47 5,220,417.72
TRADES: 24

CANCELS: 2

FIXED INCOME
5,260,000.000 Local 80,496.38 0.00 0.00 6,015,211.10

Base 103,653.41 0.00 0.00 7,771,968.31
TRADES: 4

CANCELS: 0

FRANCE Total

5,354,791.000 Local 80,496.38 2,878.97 6,817.60 10,015,621.53
Base 103,653.41 3,750.70 8,919.47 12,992,386.03

TRADES: 28
CANCELS: 2

GERMANY

EQUITY
121,482.000 Local 0.00 1,440.97 0.00 1,794,044.07

Base 0.00 1,844.86 0.00 2,305,790.46
TRADES: 24

CANCELS: 0

FIXED INCOME
3,550,000.000 Local 5,989.73 0.00 0.00 3,596,156.00

Base 7,816.50 0.00 0.00 4,670,060.64
TRADES: 3

CANCELS: 0
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GERMANY Total

3,671,482.000 Local 5,989.73 1,440.97 0.00 5,390,200.07
Base 7,816.50 1,844.86 0.00 6,975,851.10

TRADES: 27
CANCELS: 0

INTERNATIONAL

FIXED INCOME
750,000.000 Local 875.86 0.00 0.00 742,267.50

Base 1,153.42 0.00 0.00 977,492.20
TRADES: 1

CANCELS: 0

INTERNATIONAL Total

750,000.000 Local 875.86 0.00 0.00 742,267.50
Base 1,153.42 0.00 0.00 977,492.20

TRADES: 1
CANCELS: 0

IRELAND

EQUITY
558,802.000 Local 0.00 1,601.52 17,979.79 4,909,506.65

Base 0.00 2,056.71 23,083.94 6,242,511.41
TRADES: 12

CANCELS: 2

IRELAND Total

558,802.000 Local 0.00 1,601.52 17,979.79 4,909,506.65
Base 0.00 2,056.71 23,083.94 6,242,511.41

TRADES: 12
CANCELS: 2

ITALY

EQUITY
655,200.000 Local 0.00 1,310.00 0.00 1,416,925.17

Base 0.00 1,719.91 0.00 1,851,665.16
TRADES: 18

CANCELS: 0
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ITALY Total

655,200.000 Local 0.00 1,310.00 0.00 1,416,925.17
Base 0.00 1,719.91 0.00 1,851,665.16

TRADES: 18
CANCELS: 0

NETHERLANDS

EQUITY
225,285.000 Local 0.00 1,335.07 0.00 3,165,407.15

Base 0.00 1,734.77 0.00 4,194,871.35
TRADES: 8

CANCELS: 0

FIXED INCOME
570,000.000 Local 3,056.92 0.00 0.00 595,764.00

Base 3,992.34 0.00 0.00 778,067.56
TRADES: 1

CANCELS: 0

NETHERLANDS Total

795,285.000 Local 3,056.92 1,335.07 0.00 3,761,171.15
Base 3,992.34 1,734.77 0.00 4,972,938.91

TRADES: 9
CANCELS: 0

SPAIN

EQUITY
2,079,116.000 Local 0.00 845.68 0.00 2,290,820.71

Base 0.00 1,095.24 0.00 3,009,168.62
TRADES: 46

CANCELS: 2

SPAIN Total

2,079,116.000 Local 0.00 845.68 0.00 2,290,820.71
Base 0.00 1,095.24 0.00 3,009,168.62

TRADES: 46
CANCELS: 2

UNITED KINGDOM
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FIXED INCOME
1,650,000.000 Local 50,521.92 0.00 0.00 1,777,281.00

Base 65,716.88 0.00 0.00 2,311,575.99
TRADES: 2

CANCELS: 0

UNITED KINGDOM Total

1,650,000.000 Local 50,521.92 0.00 0.00 1,777,281.00
Base 65,716.88 0.00 0.00 2,311,575.99

TRADES: 2
CANCELS: 0

EURO CURRENCY Total
16,662,176.000 Local 171,139.27 10,244.11 24,797.39 32,262,335.77

Base 221,394.75 13,278.92 32,003.41 41,867,554.91
TRADES: 148

CANCELS: 6

HONG KONG DOLLAR

EQUITY
9,614,486.000 Local 0.00 25,066.61 40,533.78 38,662,392.27

Base 0.00 3,234.05 5,229.46 4,987,820.91
TRADES: 105

CANCELS: 2

HONG KONG DOLLAR Total
9,614,486.000 Local 0.00 25,066.61 40,533.78 38,662,392.27

Base 0.00 3,234.05 5,229.46 4,987,820.91
TRADES: 105

CANCELS: 2

HUNGARIAN FORINT

EQUITY
31,839.000 Local 0.00 38,838.00 0.00 38,876,490.98

Base 0.00 175.72 0.00 175,897.02
TRADES: 2

CANCELS: 0
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HUNGARIAN FORINT Total
31,839.000 Local 0.00 38,838.00 0.00 38,876,490.98

Base 0.00 175.72 0.00 175,897.02
TRADES: 2

CANCELS: 0

INDONESIAN RUPIAH

EQUITY
2,030,000.000 Local 0.00 5,784,931.00 2,010,228.00 4,999,963,989.00

Base 0.00 601.87 209.14 524,043.74
TRADES: 13

CANCELS: 0

INDONESIAN RUPIAH Total
2,030,000.000 Local 0.00 5,784,931.00 2,010,228.00 4,999,963,989.00

Base 0.00 601.87 209.14 524,043.74
TRADES: 13

CANCELS: 0

ISRAELI SHEKEL

EQUITY
2,195.000 Local 0.00 2,426.62 0.00 1,561,307.21

Base 0.00 626.19 0.00 402,870.10
TRADES: 4

CANCELS: 0

FIXED INCOME
3,080,000.000 Local 0.00 0.00 0.00 3,546,312.00

Base 0.00 0.00 0.00 907,925.60
TRADES: 1

CANCELS: 0

ISRAELI SHEKEL Total
3,082,195.000 Local 0.00 2,426.62 0.00 5,107,619.21

Base 0.00 626.19 0.00 1,310,795.70
TRADES: 5

CANCELS: 0
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JAPANESE YEN

EQUITY
5,940,403.000 Local 0.00 2,887,782.00 0.00 2,649,051,052.00

Base 0.00 35,636.01 0.00 32,423,069.10
TRADES: 299

CANCELS: 0

FIXED INCOME
746,600,000.000 Local 376,494.00 0.00 0.00 751,146,838.00

Base 4,710.30 0.00 0.00 9,077,867.43
TRADES: 2

CANCELS: 0

JAPANESE YEN Total
752,540,403.000 Local 376,494.00 2,887,782.00 0.00 3,400,197,890.00

Base 4,710.30 35,636.01 0.00 41,500,936.53
TRADES: 301

CANCELS: 0

MALAYSIAN RINGGIT

EQUITY
31,928.000 Local 0.00 74.74 122.03 146,430.69

Base 0.00 24.50 40.00 47,959.61
TRADES: 5

CANCELS: 2

MALAYSIAN RINGGIT Total
31,928.000 Local 0.00 74.74 122.03 146,430.69

Base 0.00 24.50 40.00 47,959.61
TRADES: 5

CANCELS: 2

MEXICAN PESO
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EQUITY
146,065.000 Local 0.00 2,870.04 0.00 2,487,753.16

Base 0.00 219.94 0.00 190,642.64
TRADES: 4

CANCELS: 0

FIXED INCOME
5,695,200.000 Local 23,730.00 0.00 0.00 8,276,322.16

Base 1,830.59 0.00 0.00 638,457.32
TRADES: 1

CANCELS: 0

MEXICAN PESO Total
5,841,265.000 Local 23,730.00 2,870.04 0.00 10,764,075.32

Base 1,830.59 219.94 0.00 829,099.96
TRADES: 5

CANCELS: 0

NEW ZEALAND DOLLAR

EQUITY
446,274.000 Local 0.00 402.84 0.00 468,592.11

Base 0.00 340.16 0.00 394,728.59
TRADES: 4

CANCELS: 0

NEW ZEALAND DOLLAR Total
446,274.000 Local 0.00 402.84 0.00 468,592.11

Base 0.00 340.16 0.00 394,728.59
TRADES: 4

CANCELS: 0

NORWEGIAN KRONE

EQUITY
2,788.000 Local 0.00 327.22 0.00 654,769.24

Base 0.00 57.19 0.00 114,431.14
TRADES: 1

CANCELS: 0
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NORWEGIAN KRONE Total
2,788.000 Local 0.00 327.22 0.00 654,769.24

Base 0.00 57.19 0.00 114,431.14
TRADES: 1

CANCELS: 0

PHILIPPINE PESO

EQUITY
42,430.000 Local 0.00 4,919.38 983.88 2,465,591.58

Base 0.00 118.21 23.64 59,247.67
TRADES: 1

CANCELS: 0

PHILIPPINE PESO Total
42,430.000 Local 0.00 4,919.38 983.88 2,465,591.58

Base 0.00 118.21 23.64 59,247.67
TRADES: 1

CANCELS: 0

POLISH ZLOTY

EQUITY
3,657.000 Local 0.00 143.73 0.00 143,875.90

Base 0.00 45.30 0.00 45,344.52
TRADES: 1

CANCELS: 0

FIXED INCOME
7,000,000.000 Local 375,550.00 0.00 0.00 7,505,400.00

Base 118,689.06 0.00 0.00 2,372,011.44
TRADES: 1

CANCELS: 0

POLISH ZLOTY Total
7,003,657.000 Local 375,550.00 143.73 0.00 7,649,275.90

Base 118,689.06 45.30 0.00 2,417,355.96
TRADES: 2

CANCELS: 0
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POUND STERLING

EQUITY
69,852,227.000 Local 0.00 5,041.26 27,431.25 10,187,626.40

Base 0.00 8,102.17 44,091.41 16,385,910.20
TRADES: 79

CANCELS: 6

FIXED INCOME
40,290,000.000 Local 165,821.29 0.00 0.00 43,388,108.07

Base 265,490.55 0.00 0.00 69,375,617.49
TRADES: 23

CANCELS: 1

POUND STERLING Total
110,142,227.000 Local 165,821.29 5,041.26 27,431.25 53,575,734.47

Base 265,490.55 8,102.17 44,091.41 85,761,527.69
TRADES: 102

CANCELS: 7

SINGAPORE DOLLAR

EQUITY
1,756,000.000 Local 0.00 1,611.10 634.17 1,613,343.07

Base 0.00 1,321.43 520.15 1,323,276.88
TRADES: 11

CANCELS: 1

SINGAPORE DOLLAR Total
1,756,000.000 Local 0.00 1,611.10 634.17 1,613,343.07

Base 0.00 1,321.43 520.15 1,323,276.88
TRADES: 11

CANCELS: 1

SOUTH AFRICAN RAND
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EQUITY
94,452.000 Local 0.00 1,631.09 4,077.72 3,869,462.05

Base 0.00 194.90 487.26 471,770.17
TRADES: 7

CANCELS: 0

FIXED INCOME
3,460,000.000 Local 22,513.53 0.00 0.00 2,692,839.11

Base 2,576.30 0.00 0.00 308,151.00
TRADES: 1

CANCELS: 0

SOUTH AFRICAN RAND Total
3,554,452.000 Local 22,513.53 1,631.09 4,077.72 6,562,301.16

Base 2,576.30 194.90 487.26 779,921.17
TRADES: 8

CANCELS: 0

SOUTH KOREAN WON

EQUITY
217,307.000 Local 0.00 5,199,151.00 0.00 5,576,168,969.00

Base 0.00 4,819.17 0.00 5,155,816.18
TRADES: 65

CANCELS: 1

FIXED INCOME
245,430,000.000 Local 0.00 0.00 0.00 309,069,999.00

Base 0.00 0.00 0.00 277,466.56
TRADES: 1

CANCELS: 0

SOUTH KOREAN WON Total
245,647,307.000 Local 0.00 5,199,151.00 0.00 5,885,238,968.00

Base 0.00 4,819.17 0.00 5,433,282.74
TRADES: 66

CANCELS: 1

SWEDISH KRONA
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EQUITY
2,758.000 Local 0.00 313.94 0.00 628,186.71

Base 0.00 46.92 0.00 93,887.43
TRADES: 1

CANCELS: 0

FIXED INCOME
16,450,000.000 Local 247,892.36 0.00 0.00 19,409,684.00

Base 37,228.06 0.00 0.00 2,914,914.06
TRADES: 1

CANCELS: 0

SWEDISH KRONA Total
16,452,758.000 Local 247,892.36 313.94 0.00 20,037,870.71

Base 37,228.06 46.92 0.00 3,008,801.49
TRADES: 2

CANCELS: 0

SWISS FRANC

EQUITY
584,753.000 Local 0.00 20,465.24 8.47 17,322,067.96

Base 0.00 22,041.43 9.08 18,663,232.95
TRADES: 55

CANCELS: 2

SWISS FRANC Total
584,753.000 Local 0.00 20,465.24 8.47 17,322,067.96

Base 0.00 22,041.43 9.08 18,663,232.95
TRADES: 55

CANCELS: 2

THAILAND BAHT

EQUITY
38,683.000 Local 0.00 0.00 0.00 2,426,091.96

Base 0.00 0.00 0.00 79,066.11
TRADES: 4

CANCELS: 0
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THAILAND BAHT Total
38,683.000 Local 0.00 0.00 0.00 2,426,091.96

Base 0.00 0.00 0.00 79,066.11
TRADES: 4

CANCELS: 0

TURKISH LIRA

EQUITY
41,444.000 Local 0.00 65.52 0.00 227,341.44

Base 0.00 36.59 0.00 126,733.35
TRADES: 3

CANCELS: 0

TURKISH LIRA Total
41,444.000 Local 0.00 65.52 0.00 227,341.44

Base 0.00 36.59 0.00 126,733.35
TRADES: 3

CANCELS: 0

US DOLLAR

CASH EQUIVALENTS
829,767,195.660 Local 0.00 0.00 0.00 829,767,174.88

Base 0.00 0.00 0.00 829,767,174.88
TRADES: 1,166

CANCELS: 43

EQUITY
181,886,278.558 Local 0.00 167,564.58 0.00 535,050,456.26

Base 0.00 167,564.58 0.00 535,050,456.26
TRADES: 2,332

CANCELS: 35

FIXED INCOME
394,332,685.320 Local 1,103,511.43 0.00 0.00 398,073,974.46

5,620,000.000 Base 1,103,511.43 0.00 0.00 398,073,974.46
TRADES: 548

CANCELS: 193
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OPTIONS BOUGHT
35.000 Local 0.00 72.45 0.00 17,006.29

Base 0.00 72.45 0.00 17,006.29
TRADES: 1

CANCELS: 0

US DOLLAR Total
1,405,986,194.538 Local 1,103,511.43 167,637.03 0.00 1,762,908,611.89

5,620,000.000 Base 1,103,511.43 167,637.03 0.00 1,762,908,611.89
TRADES: 4,047

CANCELS: 271

PURCHASE Total
2,614,042,903.538

5,620,000.000 Base 1,841,705.31 281,385.45 82,733.19 2,014,480,874.29
TRADES: 5,067

CANCELS: 297
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AUSTRALIAN DOLLAR

FUTURE BUY TO CLOSE
83.000 Local 8,300,000.000 10,392,689.47

Base 10,778,399.78
TRADES: 15

CANCELS: 0

FUTURE BUY TO OPEN
142.000 Local 14,200,000.000 16,047,579.85

Base 16,681,226.86
TRADES: 19

CANCELS: 0

AUSTRALIAN DOLLAR Total
225.000 Local 22,500,000.000 26,440,269.32

Base 27,459,626.64
TRADES: 34

CANCELS: 0

CANADIAN DOLLAR

FUTURE BUY TO CLOSE
30.000 Local 3,000,000.000 4,084,257.14

Base 4,121,588.91
TRADES: 7

CANCELS: 1

FUTURE BUY TO OPEN
2.000 Local 200,000.000 271,000.00

Base 274,833.93
TRADES: 2

CANCELS: 1

CANADIAN DOLLAR Total
32.000 Local 3,200,000.000 4,355,257.14

Base 4,396,422.84
TRADES: 9

CANCELS: 2
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Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Cost

EURO CURRENCY

GERMANY

FUTURE BUY TO CLOSE
137.000 Local 13,700,000.000 17,458,229.42

Base 22,376,483.48
TRADES: 33

CANCELS: 0

FUTURE BUY TO OPEN
636.000 Local 63,600,000.000 89,938,186.29

Base 116,884,514.70
TRADES: 149

CANCELS: 1

GERMANY Total

773.000 Local 77,300,000.000 107,396,415.71
Base 139,260,998.18

TRADES: 182
CANCELS: 1

UNITED KINGDOM

FUTURE BUY TO CLOSE
15.000 Local 3,750,000.000 3,741,750.00

Base 4,831,162.69
TRADES: 1

CANCELS: 0

UNITED KINGDOM Total

15.000 Local 3,750,000.000 3,741,750.00
Base 4,831,162.69

TRADES: 1
CANCELS: 0
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Purchase Report by Report Date
Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Cost

EURO CURRENCY Total
788.000 Local 81,050,000.000 111,138,165.71

Base 144,092,160.87
TRADES: 183

CANCELS: 1

JAPANESE YEN

FUTURE BUY TO CLOSE
6.000 Local 60,000,000.000 86,276,800.00

Base 1,103,848.52
TRADES: 1

CANCELS: 0

FUTURE BUY TO OPEN
16.000 Local 160,000,000.000 231,570,594.00

Base 2,808,278.30
TRADES: 2

CANCELS: 0

JAPANESE YEN Total
22.000 Local 220,000,000.000 317,847,394.00

Base 3,912,126.82
TRADES: 3

CANCELS: 0

POUND STERLING

FUTURE BUY TO CLOSE
417.000 Local 41,700,000.000 49,760,353.46

Base 79,967,387.84
TRADES: 140

CANCELS: 1

FUTURE BUY TO OPEN
15.000 Local 1,500,000.000 1,780,294.07

Base 2,861,263.82
TRADES: 8

CANCELS: 0
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Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Cost

POUND STERLING Total
432.000 Local 43,200,000.000 51,540,647.53

Base 82,828,651.66
TRADES: 148

CANCELS: 1

US DOLLAR

FUTURE BUY TO CLOSE
1,228.000 Local 123,200,000.000 164,812,200.53

Base 164,812,200.53
TRADES: 111

CANCELS: 4

FUTURE BUY TO OPEN
2,493.000 Local 34,407,500.000 198,224,912.87

Base 198,224,912.87
TRADES: 92

CANCELS: 0

US DOLLAR Total
3,721.000 Local 157,607,500.000 363,037,113.40

Base 363,037,113.40
TRADES: 203

CANCELS: 4

FUTURE PURCHASE Total
5,220.000

Base 527,557,500.000 625,726,102.23
TRADES: 580

CANCELS: 8
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Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

AUSTRALIAN DOLLAR

EQUITY
3,776,934.000 Local 0.00 10,004.07 0.00 9,821,437.88

Base 0.00 10,482.95 0.00 10,202,346.82
TRADES: 50

CANCELS: 0

AUSTRALIAN DOLLAR Total
3,776,934.000 Local 0.00 10,004.07 0.00 9,821,437.88

Base 0.00 10,482.95 0.00 10,202,346.82
TRADES: 50

CANCELS: 0

BRAZILIAN REAL

EQUITY
151,243.236 Local 0.00 2,956.97 1,046.05 3,148,127.89

Base 0.00 1,455.45 514.44 1,548,420.89
TRADES: 16

CANCELS: 0

BRAZILIAN REAL Total
151,243.236 Local 0.00 2,956.97 1,046.05 3,148,127.89

Base 0.00 1,455.45 514.44 1,548,420.89
TRADES: 16

CANCELS: 0

CANADIAN DOLLAR

EQUITY
210,800.000 Local 0.00 7,484.54 0.00 4,613,052.64

Base 0.00 7,539.12 0.00 4,659,162.91
TRADES: 47

CANCELS: 0
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Sales Report by Report Date
Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FIXED INCOME
18,343,000.000 Local 135,543.81 0.00 0.00 19,102,277.10

Base 136,268.49 0.00 0.00 19,248,468.23
TRADES: 12

CANCELS: 2

FIXED INCOME - SHORT
0.000 Local 0.00 0.00 0.00 0.00

Base 0.00 0.00 0.00 0.00
TRADES: 1

CANCELS: 1

CANADIAN DOLLAR Total
18,553,800.000 Local 135,543.81 7,484.54 0.00 23,715,329.74

Base 136,268.49 7,539.12 0.00 23,907,631.14
TRADES: 60

CANCELS: 3

DANISH KRONE

EQUITY
52,018.000 Local 0.00 6,873.88 0.00 5,225,348.54

Base 0.00 1,195.14 0.00 905,879.13
TRADES: 11

CANCELS: 0

DANISH KRONE Total
52,018.000 Local 0.00 6,873.88 0.00 5,225,348.54

Base 0.00 1,195.14 0.00 905,879.13
TRADES: 11

CANCELS: 0

EURO CURRENCY

AUSTRIA
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Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

EQUITY
169,402.000 Local 0.00 978.78 0.00 814,698.42

Base 0.00 1,247.46 0.00 1,038,323.79
TRADES: 12

CANCELS: 0

FIXED INCOME
330,000.000 Local 7,491.00 0.00 0.00 385,935.00

Base 9,679.87 0.00 0.00 498,705.22
TRADES: 1

CANCELS: 0

AUSTRIA Total

499,402.000 Local 7,491.00 978.78 0.00 1,200,633.42
Base 9,679.87 1,247.46 0.00 1,537,029.01

TRADES: 13
CANCELS: 0

BELGIUM

EQUITY
64,398.000 Local 0.00 775.69 0.00 536,023.26

Base 0.00 991.21 0.00 685,525.59
TRADES: 17

CANCELS: 0

FIXED INCOME
1,255,000.000 Local 35,101.71 0.00 0.00 1,495,681.55

Base 45,552.44 0.00 0.00 1,939,864.80
TRADES: 2

CANCELS: 0

BELGIUM Total

1,319,398.000 Local 35,101.71 775.69 0.00 2,031,704.81
Base 45,552.44 991.21 0.00 2,625,390.39

TRADES: 19
CANCELS: 0

FRANCE
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Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

EQUITY
338,400.000 Local 0.00 3,164.23 0.00 5,795,355.38

Base 0.00 4,118.43 0.00 7,539,180.17
TRADES: 65

CANCELS: 1

FIXED INCOME
13,740,000.000 Local 131,302.94 0.00 0.00 14,537,481.70

Base 170,099.88 0.00 0.00 18,860,904.58
TRADES: 8

CANCELS: 0

FRANCE Total

14,078,400.000 Local 131,302.94 3,164.23 0.00 20,332,837.08
Base 170,099.88 4,118.43 0.00 26,400,084.75

TRADES: 73
CANCELS: 1

GERMANY

EQUITY
101,109.000 Local 0.00 2,559.53 0.00 3,968,498.87

Base 0.00 3,341.54 0.00 5,176,838.04
TRADES: 15

CANCELS: 0

FIXED INCOME
3,845,000.000 Local 23,528.37 0.00 0.00 3,915,770.30

Base 30,788.80 0.00 0.00 5,108,348.89
TRADES: 5

CANCELS: 0

GERMANY Total

3,946,109.000 Local 23,528.37 2,559.53 0.00 7,884,269.17
Base 30,788.80 3,341.54 0.00 10,285,186.93

TRADES: 20
CANCELS: 0

IRELAND
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Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

EQUITY
345,909.000 Local 0.00 0.00 0.00 3,145,923.57

Base 0.00 0.00 0.00 3,977,062.48
TRADES: 4

CANCELS: 2

IRELAND Total

345,909.000 Local 0.00 0.00 0.00 3,145,923.57
Base 0.00 0.00 0.00 3,977,062.48

TRADES: 4
CANCELS: 2

ITALY

EQUITY
130,854.000 Local 0.00 976.49 0.00 1,106,342.55

Base 0.00 1,267.36 0.00 1,435,193.59
TRADES: 7

CANCELS: 0

FIXED INCOME
27,000.000 Local 0.00 0.00 0.00 27,000.00

Base 0.00 0.00 0.00 35,599.48
TRADES: 1

CANCELS: 0

ITALY Total

157,854.000 Local 0.00 976.49 0.00 1,133,342.55
Base 0.00 1,267.36 0.00 1,470,793.07

TRADES: 8
CANCELS: 0

NETHERLANDS

EQUITY
43,461.000 Local 0.00 123.76 0.00 1,052,346.60

Base 0.00 158.28 0.00 1,448,201.64
TRADES: 6

CANCELS: 0
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Sales Report by Report Date
Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FIXED INCOME
350,000.000 Local 3,818.84 0.00 0.00 373,285.50

Base 5,048.89 0.00 0.00 493,521.05
TRADES: 1

CANCELS: 0

NETHERLANDS Total

393,461.000 Local 3,818.84 123.76 0.00 1,425,632.10
Base 5,048.89 158.28 0.00 1,941,722.69

TRADES: 7
CANCELS: 0

PORTUGAL

EQUITY
143,200.000 Local 0.00 71.92 0.00 119,786.48

Base 0.00 94.05 0.00 156,650.80
TRADES: 1

CANCELS: 0

PORTUGAL Total

143,200.000 Local 0.00 71.92 0.00 119,786.48
Base 0.00 94.05 0.00 156,650.80

TRADES: 1
CANCELS: 0

SPAIN

EQUITY
2,482,620.000 Local 0.00 1,542.05 0.00 3,166,265.77

Base 0.00 2,020.36 0.00 4,174,568.99
TRADES: 32

CANCELS: 0

SPAIN Total

2,482,620.000 Local 0.00 1,542.05 0.00 3,166,265.77
Base 0.00 2,020.36 0.00 4,174,568.99

TRADES: 32
CANCELS: 0

UNITED KINGDOM
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Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

EQUITY
271,353.670 Local 0.00 405.25 2.50 657,597.92

Base 0.00 523.16 3.23 850,133.25
TRADES: 4

CANCELS: 0

UNITED KINGDOM Total

271,353.670 Local 0.00 405.25 2.50 657,597.92
Base 0.00 523.16 3.23 850,133.25

TRADES: 4
CANCELS: 0

EURO CURRENCY Total
23,637,706.670 Local 201,242.86 10,597.70 2.50 41,097,992.87

Base 261,169.88 13,761.85 3.23 53,418,622.36
TRADES: 181

CANCELS: 3

HONG KONG DOLLAR

EQUITY
8,885,263.000 Local 0.00 56,816.42 56,568.64 52,657,921.16

Base 0.00 7,331.03 7,299.08 6,794,258.42
TRADES: 95

CANCELS: 3

HONG KONG DOLLAR Total
8,885,263.000 Local 0.00 56,816.42 56,568.64 52,657,921.16

Base 0.00 7,331.03 7,299.08 6,794,258.42
TRADES: 95

CANCELS: 3

HUNGARIAN FORINT

EQUITY
357.000 Local 0.00 0.00 0.00 12,679,836.75

Base 0.00 0.00 0.00 58,705.95
TRADES: 1

CANCELS: 0
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Currency Summary - Composite
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Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

HUNGARIAN FORINT Total
357.000 Local 0.00 0.00 0.00 12,679,836.75

Base 0.00 0.00 0.00 58,705.95
TRADES: 1

CANCELS: 0

INDONESIAN RUPIAH

EQUITY
3,528,000.000 Local 0.00 38,002,474.00 44,681,865.00 30,893,733,212.00

Base 0.00 3,955.02 4,649.92 3,218,839.02
TRADES: 9

CANCELS: 0

INDONESIAN RUPIAH Total
3,528,000.000 Local 0.00 38,002,474.00 44,681,865.00 30,893,733,212.00

Base 0.00 3,955.02 4,649.92 3,218,839.02
TRADES: 9

CANCELS: 0

ISRAELI SHEKEL

EQUITY
91,366.000 Local 0.00 3,520.18 0.00 2,196,589.10

Base 0.00 912.67 0.00 569,504.52
TRADES: 14

CANCELS: 0

ISRAELI SHEKEL Total
91,366.000 Local 0.00 3,520.18 0.00 2,196,589.10

Base 0.00 912.67 0.00 569,504.52
TRADES: 14

CANCELS: 0

JAPANESE YEN
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Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

EQUITY
2,990,826.000 Local 0.00 1,728,988.00 0.00 1,989,525,788.00

Base 0.00 21,455.26 0.00 24,555,361.65
TRADES: 164

CANCELS: 0

FIXED INCOME
949,950,000.000 Local 423,312.00 0.00 0.00 964,359,892.00

Base 5,244.36 0.00 0.00 11,681,787.25
TRADES: 4

CANCELS: 0

JAPANESE YEN Total
952,940,826.000 Local 423,312.00 1,728,988.00 0.00 2,953,885,680.00

Base 5,244.36 21,455.26 0.00 36,237,148.90
TRADES: 168

CANCELS: 0

MALAYSIAN RINGGIT

EQUITY
113,873.000 Local 0.00 23.89 155.82 121,417.45

Base 0.00 7.86 51.26 39,939.06
TRADES: 3

CANCELS: 0

MALAYSIAN RINGGIT Total
113,873.000 Local 0.00 23.89 155.82 121,417.45

Base 0.00 7.86 51.26 39,939.06
TRADES: 3

CANCELS: 0

NORWEGIAN KRONE

EQUITY
100,203.000 Local 0.00 8,085.40 0.00 9,036,950.29

Base 0.00 1,428.88 0.00 1,597,079.74
TRADES: 11

CANCELS: 0
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Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

NORWEGIAN KRONE Total
100,203.000 Local 0.00 8,085.40 0.00 9,036,950.29

Base 0.00 1,428.88 0.00 1,597,079.74
TRADES: 11

CANCELS: 0

PHILIPPINE PESO

EQUITY
19,880.000 Local 0.00 0.00 28,140.29 5,183,023.99

Base 0.00 0.00 688.19 126,755.29
TRADES: 1

CANCELS: 0

PHILIPPINE PESO Total
19,880.000 Local 0.00 0.00 28,140.29 5,183,023.99

Base 0.00 0.00 688.19 126,755.29
TRADES: 1

CANCELS: 0

POLISH ZLOTY

EQUITY
3,576.000 Local 0.00 0.00 0.00 28,586.54

Base 0.00 0.00 0.00 9,059.13
TRADES: 1

CANCELS: 0

FIXED INCOME
10,650,000.000 Local 493,414.50 0.00 0.00 10,909,860.00

Base 155,939.04 0.00 0.00 3,447,959.16
TRADES: 1

CANCELS: 0

POLISH ZLOTY Total
10,653,576.000 Local 493,414.50 0.00 0.00 10,938,446.54

Base 155,939.04 0.00 0.00 3,457,018.29
TRADES: 2

CANCELS: 0
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Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

POUND STERLING

EQUITY
24,190,310.000 Local 0.00 16,761.02 58.10 18,604,333.79

Base 0.00 26,893.50 93.07 29,889,193.10
TRADES: 103

CANCELS: 4

FIXED INCOME
45,155,000.000 Local 190,644.45 0.00 0.00 48,431,915.15

Base 304,417.73 0.00 0.00 77,232,447.28
TRADES: 20

CANCELS: 0

FIXED INCOME - SHORT
-9,970,000.000 Local -46,163.17 0.00 0.00 -10,805,722.23

Base -73,141.52 0.00 0.00 -17,095,642.79
TRADES: 1

CANCELS: 4

POUND STERLING Total
59,375,310.000 Local 144,481.28 16,761.02 58.10 56,230,526.71

Base 231,276.21 26,893.50 93.07 90,025,997.59
TRADES: 124

CANCELS: 8

SINGAPORE DOLLAR

EQUITY
761,877.000 Local 0.00 2,496.47 828.94 2,069,057.63

Base 0.00 2,043.54 678.74 1,694,151.73
TRADES: 14

CANCELS: 0

SINGAPORE DOLLAR Total
761,877.000 Local 0.00 2,496.47 828.94 2,069,057.63

Base 0.00 2,043.54 678.74 1,694,151.73
TRADES: 14

CANCELS: 0
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

SOUTH AFRICAN RAND

EQUITY
71,690.000 Local 0.00 0.00 0.00 1,962,059.12

Base 0.00 0.00 0.00 245,277.05
TRADES: 2

CANCELS: 0

SOUTH AFRICAN RAND Total
71,690.000 Local 0.00 0.00 0.00 1,962,059.12

Base 0.00 0.00 0.00 245,277.05
TRADES: 2

CANCELS: 0

SOUTH KOREAN WON

EQUITY
461,972.000 Local 0.00 6,904,376.00 19,942,009.00 6,646,477,413.00

Base 0.00 6,392.39 18,438.50 6,143,855.24
TRADES: 65

CANCELS: 1

SOUTH KOREAN WON Total
461,972.000 Local 0.00 6,904,376.00 19,942,009.00 6,646,477,413.00

Base 0.00 6,392.39 18,438.50 6,143,855.24
TRADES: 65

CANCELS: 1

SWEDISH KRONA

EQUITY
177,285.000 Local 0.00 7,317.71 0.00 8,450,569.49

Base 0.00 1,110.11 0.00 1,276,591.40
TRADES: 29

CANCELS: 0
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

FIXED INCOME
16,725,000.000 Local 318,427.08 0.00 0.00 19,571,037.00

Base 48,193.29 0.00 0.00 2,957,537.54
TRADES: 2

CANCELS: 0

SWEDISH KRONA Total
16,902,285.000 Local 318,427.08 7,317.71 0.00 28,021,606.49

Base 48,193.29 1,110.11 0.00 4,234,128.94
TRADES: 31

CANCELS: 0

SWISS FRANC

EQUITY
119,985.000 Local 0.00 5,624.83 0.00 7,910,625.16

Base 0.00 6,054.36 0.00 8,523,587.27
TRADES: 31

CANCELS: 2

SWISS FRANC Total
119,985.000 Local 0.00 5,624.83 0.00 7,910,625.16

Base 0.00 6,054.36 0.00 8,523,587.27
TRADES: 31

CANCELS: 2

THAILAND BAHT

EQUITY
22,179.000 Local 0.00 0.00 0.00 32,438.96

Base 0.00 0.00 0.00 1,032.33
TRADES: 3

CANCELS: 0

THAILAND BAHT Total
22,179.000 Local 0.00 0.00 0.00 32,438.96

Base 0.00 0.00 0.00 1,032.33
TRADES: 3

CANCELS: 0
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Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

US DOLLAR

CASH EQUIVALENTS
721,256,800.540 Local 0.00 0.00 0.00 721,256,800.54

Base 0.00 0.00 0.00 721,256,800.54
TRADES: 522

CANCELS: 0

EQUITY
280,865,547.873 Local 0.00 117,555.17 3,390.48 388,993,543.38

Base 0.00 117,555.17 3,390.48 388,993,543.38
TRADES: 947

CANCELS: 48

FIXED INCOME
429,584,326.570 Local 2,083,098.11 0.00 0.00 438,406,319.92

43,573,886.000 Base 2,083,098.11 0.00 0.00 438,406,319.92
TRADES: 1,136

CANCELS: 204

FIXED INCOME - SHORT
1,700,000.000 Local 14,345.31 0.00 0.00 1,642,997.48

Base 14,345.31 0.00 0.00 1,642,997.48
TRADES: 2

CANCELS: 2

SHORT TERM MATURITIES
146,854,334.260 Local 65.74 0.00 0.00 146,854,334.26

Base 65.74 0.00 0.00 146,854,334.26
TRADES: 156

CANCELS: 38

US DOLLAR Total
1,580,261,009.243 Local 2,097,509.16 117,555.17 3,390.48 1,697,153,995.58

43,573,886.000 Base 2,097,509.16 117,555.17 3,390.48 1,697,153,995.58
TRADES: 2,763

CANCELS: 292
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Sales Report by Report Date
Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

SALES Total
2,680,481,353.149

43,573,886.000 Base 2,935,600.43 229,574.30 35,806.91 1,950,104,175.26
TRADES: 3,655

CANCELS: 312
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Sales Report by Report Date
Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Proceeds

AUSTRALIAN DOLLAR

FUTURE SELL TO CLOSE
324.000 Local 32,400,000.000 35,874,993.25

Base 36,995,518.65
TRADES: 26

CANCELS: 0

FUTURE SELL TO OPEN
66.000 Local 6,600,000.000 8,246,542.76

Base 8,549,090.94
TRADES: 11

CANCELS: 0

AUSTRALIAN DOLLAR Total
390.000 Local 39,000,000.000 44,121,536.01

Base 45,544,609.59
TRADES: 37

CANCELS: 0

CANADIAN DOLLAR

FUTURE SELL TO CLOSE
9.000 Local 900,000.000 1,235,270.00

Base 1,257,307.64
TRADES: 4

CANCELS: 0

FUTURE SELL TO OPEN
30.000 Local 3,000,000.000 4,084,257.14

Base 4,121,588.91
TRADES: 10

CANCELS: 1

CANADIAN DOLLAR Total
39.000 Local 3,900,000.000 5,319,527.14

Base 5,378,896.55
TRADES: 14

CANCELS: 1
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Sales Report by Report Date
Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Proceeds

EURO CURRENCY

GERMANY

FUTURE SELL TO CLOSE
670.000 Local 67,000,000.000 94,493,113.66

Base 122,542,873.96
TRADES: 170

CANCELS: 5

FUTURE SELL TO OPEN
135.000 Local 13,500,000.000 17,301,539.42

Base 22,662,234.64
TRADES: 15

CANCELS: 0

GERMANY Total

805.000 Local 80,500,000.000 111,794,653.08
Base 145,205,108.60

TRADES: 185
CANCELS: 5

EURO CURRENCY Total
805.000 Local 80,500,000.000 111,794,653.08

Base 145,205,108.60
TRADES: 185

CANCELS: 5

JAPANESE YEN

FUTURE SELL TO CLOSE
8.000 Local 80,000,000.000 116,066,594.00

Base 1,408,917.14
TRADES: 1

CANCELS: 0
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Sales Report by Report Date
Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Proceeds

JAPANESE YEN Total
8.000 Local 80,000,000.000 116,066,594.00

Base 1,408,917.14
TRADES: 1

CANCELS: 0

POUND STERLING

FUTURE SELL TO CLOSE
15.000 Local 1,500,000.000 1,781,310.00

Base 2,864,505.91
TRADES: 9

CANCELS: 0

FUTURE SELL TO OPEN
412.000 Local 41,200,000.000 49,125,033.64

Base 78,906,709.48
TRADES: 139

CANCELS: 1

POUND STERLING Total
427.000 Local 42,700,000.000 50,906,343.64

Base 81,771,215.39
TRADES: 148

CANCELS: 1

US DOLLAR

FUTURE SELL TO CLOSE
2,352.000 Local 28,803,250.000 185,463,007.01

Base 185,463,007.01
TRADES: 78

CANCELS: 3

FUTURE SELL TO OPEN
1,355.000 Local 135,700,000.000 181,571,651.45

Base 181,571,651.45
TRADES: 147

CANCELS: 10
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Sales Report by Report Date
Currency Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Proceeds

US DOLLAR Total
3,707.000 Local 164,503,250.000 367,034,658.46

Base 367,034,658.46
TRADES: 225

CANCELS: 13

FUTURE SALES Total
5,376.000

Base 410,603,250.000 646,343,405.73
TRADES: 610

CANCELS: 20
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Purchase Report by Report Date
Fund Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Cost

CASH EQUIVALENTS
829,767,195.660 Base 0.00 0.00 0.00 829,767,174.88

TRADES: 1,166
CANCELS: 43

EQUITY
281,999,787.558 Base 0.00 281,313.00 82,733.19 661,914,069.36

TRADES: 3,294
CANCELS: 59

FIXED INCOME
1,502,275,885.320

5,620,000.000
Base 1,841,705.31 0.00 0.00 522,782,623.76

TRADES: 606
CANCELS: 195

OPTIONS BOUGHT
35.000 Base 0.00 72.45 0.00 17,006.29

TRADES: 1
CANCELS: 0

PURCHASE Total
2,614,042,903.538

5,620,000.000
Base 1,841,705.31 281,385.45 82,733.19 2,014,480,874.29

TRADES: 5,067
CANCELS: 297
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Purchase Report by Report Date
Fund Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Cost

FUTURE BUY TO CLOSE
1,916.000 253,650,000.000Base 287,991,071.75

TRADES: 308
CANCELS: 6

FUTURE BUY TO OPEN
3,304.000 273,907,500.000Base 337,735,030.48

TRADES: 272
CANCELS: 2

FUTURE PURCHASE Total
5,220.000 Base 527,557,500.000 625,726,102.23

TRADES: 580
CANCELS: 8
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Sales Report by Report Date
Fund Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Shares/Par/Contracts

Units/Original Face # of Trades Interest Commissions Taxes/Fees/Other Net Proceeds

CASH EQUIVALENTS
721,256,800.540 Base 0.00 0.00 0.00 721,256,800.54

TRADES: 522
CANCELS: 0

EQUITY
330,685,891.779 Base 0.00 229,574.30 35,806.91 517,534,222.37

TRADES: 1,780
CANCELS: 61

FIXED INCOME
1,489,954,326.570

43,573,886.000
Base 2,994,330.90 0.00 0.00 579,911,463.40

TRADES: 1,193
CANCELS: 206

FIXED INCOME - SHORT
-8,270,000.000 Base -58,796.21 0.00 0.00 -15,452,645.31

TRADES: 4
CANCELS: 7

SHORT TERM MATURITIES
146,854,334.260 Base 65.74 0.00 0.00 146,854,334.26

TRADES: 156
CANCELS: 38

SALES Total
2,680,481,353.149

43,573,886.000
Base 2,935,600.43 229,574.30 35,806.91 1,950,104,175.26

TRADES: 3,655
CANCELS: 312
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Sales Report by Report Date
Fund Summary - Composite

October 1, 2012 to December 31, 2012 View Date: January 22, 2013

Base Currency: USD - US DOLLAR
Contracts # of Trades Notional Par Notional Proceeds

FUTURE SELL TO CLOSE
3,378.000 210,603,250.000Base 350,532,130.31

TRADES: 288
CANCELS: 8

FUTURE SELL TO OPEN
1,998.000 200,000,000.000Base 295,811,275.42

TRADES: 322
CANCELS: 12

FUTURE SALES Total
5,376.000 Base 410,603,250.000 646,343,405.73

TRADES: 610
CANCELS: 20
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