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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
NHDL  ISBI - NEW AMSTERDAM ACTIVE
NHDM  ISBI - RHUMBLINE ADVISORS, LLC
NHDN  ISBI - AMALGAMATED BANK
NHDO  ISBI - BEAR STEARNS MGMT
NHDP  ISBI - EARNEST PARTNERS

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
NHEX  ISBI - CHANNING CAPITAL MGMT
NHEY  ISBI - DECATUR CAPITAL MGMT
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Funds Included in Composite

NHEZ  ISBI - ATLANTA LIFE INV ADV
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
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 I
NHHS  ISBI - ALINDA INFRASTR FD Il
NHHU  MACQUARIE EURO INFR PRT llI
NHHV LSV ASSET MGMT-INTL SM CAP VAL
NHHW  CHICAGO EQUITY CORE

NHHX  CHICAGO EQUITY WORK OUT
NHHY  ISBI - RHUMBLINE 1000 VAL
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Funds Included in Composite

NHHZ
NHIB
NHID
NHIH
NHIJ
NHIL
NHIM
NHIO
NHIP

ISBI - RHUMBLINE 2000 VAL

CREDO CAPITAL MANAGEMENT

ISBI - GARCIA HAMILTON ASSOC
SSGA SMALL CAP CORE

ISBI - PREMIERE PARTNERS

SSGA EMERGING MARKETS

SSGA MID-CAP GROWTH
WELLINGTON INTERNATIONAL FIXED
ISBI - ARIEL MICRO-CAP
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Composite
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STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
CASH EQUIVALENTS
US DOLLAR
536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 02 Apr 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
583,530.610 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 583,530.61
Base 100.000000 0.00 0.00 0.00 583,530.61
536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 03 Apr 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST uUSDh/BOS
3,512,752.700 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,612,752.70
Base 100.000000 0.00 0.00 0.00 3,512,752.70
536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 03 Apr 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
4,199,106.720 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 4,199,106.72
Base 100.000000 0.00 0.00 0.00 4,199,106.72
536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 04 Apr 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
37,120.660 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 37,120.66
Base 100.000000 0.00 0.00 0.00 37,120.66
536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 04 Apr 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST uUSDh/BOS
718,446.720 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 718,446.72
Base 100.000000 0.00 0.00 0.00 718,446.72
536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 05 Apr 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
5,051,593.380 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,051,593.38
Base 100.000000 0.00 0.00 0.00 5,051,593.38
536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 05 Apr 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
709,049.940 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 709,049.94
Base 100.000000 0.00 0.00 0.00 709,049.94
536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 08 Apr 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST uUSDh/BOS
877,500.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 877,500.84
Base 100.000000 0.00 0.00 0.00 877,500.84
536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 08 Apr 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
5,264,613.050 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,264,613.05
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Composite ST TE STRE ET
April 1, 2013 to June 30, 2013 View Date: July 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 5,264,613.05

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 09 Apr 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
314,187.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 314,187.31
Base 100.000000 0.00 0.00 0.00 314,187.31

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000001% 09 Apr 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
14,950.140 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 14,950.14
Base 100.000000 0.00 0.00 0.00 14,950.14

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 10 Apr 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
1,027,713.010 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,027,713.01
Base 100.000000 0.00 0.00 0.00 1,027,713.01

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 10 Apr 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
1,814,840.510 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,814,840.51
Base 100.000000 0.00 0.00 0.00 1,814,840.51

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 11 Apr 10 Apr 2013 10 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
1,086,049.210 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,086,049.21
Base 100.000000 0.00 0.00 0.00 1,086,049.21

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 11 Apr 10 Apr 2013 10 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
141,117.130 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 141,117.13
Base 100.000000 0.00 0.00 0.00 141,117.13

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 12 Apr 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
2,466,465.020 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,466,465.02
Base 100.000000 0.00 0.00 0.00 2,466,465.02

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 12 Apr 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
2,692,307.760 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,692,307.76
Base 100.000000 0.00 0.00 0.00 2,692,307.76

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 15 Apr 12 Apr 2013 12 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
269,000.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 269,000.00
Base 100.000000 0.00 0.00 0.00 269,000.00

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 15 Apr 12 Apr 2013 12 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
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STATE STREET.

April 1, 2013 to June 30, 2013 View Date: July 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
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1,293,826.780 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,293,826.78
Base 100.000000 0.00 0.00 0.00 1,293,826.78

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 16 Apr 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
1,332,722.000 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,332,722.00
Base 100.000000 0.00 0.00 0.00 1,332,722.00

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 16 Apr 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST uUsSD/BOS
622,262.790 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 622,262.79
Base 100.000000 0.00 0.00 0.00 622,262.79

536991003 LIQUIDITY MGMT CONTROL SYS Il 0.0000003% 17 Apr 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST UsD/BOS
32,205.830 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 32,205.83
Base 100.000000 0.00 0.00 0.00 32,205.83

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 17 Apr 16 Apr 2013 16 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
36,526.520 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 36,526.52
Base 100.000000 0.00 0.00 0.00 36,526.52

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 18 Apr 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST uUsD/BOS
903,653.440 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 903,653.44
Base 100.000000 0.00 0.00 0.00 903,653.44

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 18 Apr 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST UsSD/BOS
2,038,100.650 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,038,100.65
Base 100.000000 0.00 0.00 0.00 2,038,100.65

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 19 Apr 18 Apr 2013 18 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
1,633,268.040 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,633,268.04
Base 100.000000 0.00 0.00 0.00 1,633,268.04

536991003 LIQUIDITY MGMT CONTROL SYS Il 0.0000003% 19 Apr 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST uUsSD/BOS
761,900.900 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 761,900.90
Base 100.000000 0.00 0.00 0.00 761,900.90

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 22 Apr 19 Apr2013 19 Apr 2013 STATE STREET BANK AND TRUST UsSD/BOS
710,985.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 710,985.25
Base 100.000000 0.00 0.00 0.00 710,985.25
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536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 22 Apr 19 Apr 2013 19 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
777,415.140 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 777,415.14
Base 100.000000 0.00 0.00 0.00 777,415.14

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 23 Apr 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
260,479.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 260,479.57
Base 100.000000 0.00 0.00 0.00 260,479.57

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 23 Apr 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
1,818,214.740 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,818,214.74
Base 100.000000 0.00 0.00 0.00 1,818,214.74

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 24 Apr 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
643,617.360 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 643,617.36
Base 100.000000 0.00 0.00 0.00 643,617.36

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 24 Apr 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
33,605.410 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 33,605.41
Base 100.000000 0.00 0.00 0.00 33,605.41

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 25 Apr 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
3,238,160.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,238,160.78
Base 100.000000 0.00 0.00 0.00 3,238,160.78

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 25 Apr 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
30,622.780 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 30,622.78
Base 100.000000 0.00 0.00 0.00 30,622.78

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000002% 26 Apr 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
53,772.680 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 53,772.68
Base 100.000000 0.00 0.00 0.00 53,772.68

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 26 Apr 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
1,275,814.380 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,275,814.38
Base 100.000000 0.00 0.00 0.00 1,275,814.38

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000001% 29 Apr 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
520.110 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 520.11
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Base 100.000000 0.00 0.00 0.00 520.11

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000004% 29 Apr 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
9,187.240 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 9,187.24
Base 100.000000 0.00 0.00 0.00 9,187.24

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 30 Apr 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
454,554.980 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 454,554.98
Base 100.000000 0.00 0.00 0.00 454,554.98

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 30 Apr 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST uUSDh/BOS
31,211.450 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 31,211.45
Base 100.000000 0.00 0.00 0.00 31,211.45

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 01 May 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
293,588.910 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 293,588.91
Base 100.000000 0.00 0.00 0.00 293,588.91

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 01 May 30 Apr 2013 30 Apr 2013 STATE STREET BANK AND TRUST USD/BOS
749,154.770 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 749,154.77
Base 100.000000 0.00 0.00 0.00 749,154.77

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 02 May 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST uUSDh/BOS
981,282.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 981,282.71
Base 100.000000 0.00 0.00 0.00 981,282.71

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 02 May 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST USD/BOS
482,162.240 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 482,162.24
Base 100.000000 0.00 0.00 0.00 482,162.24

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000002% 03 May 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST USD/BOS
122,204.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 122,204.42
Base 100.000000 0.00 0.00 0.00 122,204.42

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 06 May 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST uUSDh/BOS
1,626,669.750 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,626,669.75
Base 100.000000 0.00 0.00 0.00 1,626,669.75

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 06 May 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST USD/BOS
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2,759,387.920 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,759,387.92
Base 100.000000 0.00 0.00 0.00 2,759,387.92

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000001% 07 May 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST USD/BOS
3,886.720 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,886.72
Base 100.000000 0.00 0.00 0.00 3,886.72

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000001% 07 May 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST uUsSD/BOS
1,587.030 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,587.03
Base 100.000000 0.00 0.00 0.00 1,587.03

536991003 LIQUIDITY MGMT CONTROL SYS Il 0.0000003% 08 May 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST UsD/BOS
2,047,915.550 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,047,915.55
Base 100.000000 0.00 0.00 0.00 2,047,915.55

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 08 May 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST USD/BOS
802,573.620 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 802,573.62
Base 100.000000 0.00 0.00 0.00 802,573.62

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 09 May 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST uUsD/BOS
3,166,595.320 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,166,595.32
Base 100.000000 0.00 0.00 0.00 3,166,595.32

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000001% 09 May 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST UsSD/BOS
12,441.480 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 12,441.48
Base 100.000000 0.00 0.00 0.00 12,441.48

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 10 May 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST USD/BOS
29,065.460 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 29,065.46
Base 100.000000 0.00 0.00 0.00 29,065.46

536991003 LIQUIDITY MGMT CONTROL SYS Il 0.0000003% 10 May 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST uUsSD/BOS
1,039,931.730 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,039,931.73
Base 100.000000 0.00 0.00 0.00 1,039,931.73

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 14 May 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST UsSD/BOS
451,074.900 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 451,074.90
Base 100.000000 0.00 0.00 0.00 451,074.90

Page 9

Prepared by State Street




Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 14 May 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST USD/BOS
2,645,669.980 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,645,669.98
Base 100.000000 0.00 0.00 0.00 2,645,669.98

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 15 May 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST USD/BOS
1,241,322.420 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,241,322.42
Base 100.000000 0.00 0.00 0.00 1,241,322.42

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 15 May 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST uUSDh/BOS
1,373,222.520 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,373,222.52
Base 100.000000 0.00 0.00 0.00 1,373,222.52

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 16 May 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST USD/BOS
1,084,618.250 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,084,618.25
Base 100.000000 0.00 0.00 0.00 1,084,618.25

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 16 May 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST USD/BOS
1,194,350.780 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,194,350.78
Base 100.000000 0.00 0.00 0.00 1,194,350.78

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 17 May 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST uUSDh/BOS
222,524.740 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 222,524.74
Base 100.000000 0.00 0.00 0.00 222,524.74

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 17 May 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST USD/BOS
951,381.060 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 951,381.06
Base 100.000000 0.00 0.00 0.00 951,381.06

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 20 May 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST USD/BOS
1,329,284.320 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,329,284.32
Base 100.000000 0.00 0.00 0.00 1,329,284.32

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 20 May 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST uUSDh/BOS
160,905.540 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 160,905.54
Base 100.000000 0.00 0.00 0.00 160,905.54

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000001% 21 May 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST USD/BOS
12,881.820 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 12,881.82
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Base 100.000000 0.00 0.00 0.00 12,881.82

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 21 May 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST USD/BOS
4,291,288.120 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 4,291,288.12
Base 100.000000 0.00 0.00 0.00 4,291,288.12

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 22 May 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST USD/BOS
2,326,621.850 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,326,621.85
Base 100.000000 0.00 0.00 0.00 2,326,621.85

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 23 May 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST uUSDh/BOS
32,913.090 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 32,913.09
Base 100.000000 0.00 0.00 0.00 32,913.09

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 23 May 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST USD/BOS
996,577.260 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 996,577.26
Base 100.000000 0.00 0.00 0.00 996,577.26

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000001% 24 May 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST USD/BOS
11,192.520 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 11,192.52
Base 100.000000 0.00 0.00 0.00 11,192.52

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 24 May 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST uUSDh/BOS
1,972,963.230 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,972,963.23
Base 100.000000 0.00 0.00 0.00 1,972,963.23

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 28 May 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST USD/BOS
1,579,846.950 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,579,846.95
Base 100.000000 0.00 0.00 0.00 1,679,846.95

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 28 May 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST USD/BOS
1,297,620.310 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,297,620.31
Base 100.000000 0.00 0.00 0.00 1,297,620.31

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 29 May 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST uUSDh/BOS
999,021.870 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 999,021.87
Base 100.000000 0.00 0.00 0.00 999,021.87

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 29 May 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST USD/BOS
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2,594,164.400 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,594,164.40
Base 100.000000 0.00 0.00 0.00 2,594,164.40

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 30 May 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST USD/BOS
505,540.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 505,540.69
Base 100.000000 0.00 0.00 0.00 505,540.69

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 30 May 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST uUsSD/BOS
884,807.670 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 884,807.67
Base 100.000000 0.00 0.00 0.00 884,807.67

536991003 LIQUIDITY MGMT CONTROL SYS Il 0.0000003% 31 May 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST UsD/BOS
3,093,043.300 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,093,043.30
Base 100.000000 0.00 0.00 0.00 3,093,043.30

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 31 May 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST USD/BOS
2,347,552.630 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,347,552.63
Base 100.000000 0.00 0.00 0.00 2,347,552.63

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 03 Jun 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST uUsD/BOS
1,205,391.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,205,391.84
Base 100.000000 0.00 0.00 0.00 1,205,391.84

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 03 Jun 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST UsSD/BOS
621,329.250 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 621,329.25
Base 100.000000 0.00 0.00 0.00 621,329.25

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 04 Jun 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
2,026,962.360 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,026,962.36
Base 100.000000 0.00 0.00 0.00 2,026,962.36

536991003 LIQUIDITY MGMT CONTROL SYS Il 0.0000003% 04 Jun 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST uUsSD/BOS
1,309,313.890 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,309,313.89
Base 100.000000 0.00 0.00 0.00 1,309,313.89

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 05 Jun 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST UsSD/BOS
37,511.850 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 37,511.85
Base 100.000000 0.00 0.00 0.00 37,511.85
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536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 05 Jun 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
1,615,604.630 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,615,604.63
Base 100.000000 0.00 0.00 0.00 1,615,604.63

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 06 Jun 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
697,529.050 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 697,529.05
Base 100.000000 0.00 0.00 0.00 697,529.05

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 06 Jun 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
5,447,822.150 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 5,447,822.15
Base 100.000000 0.00 0.00 0.00 5,447,822.15

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 07 Jun 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
355,346.970 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 355,346.97
Base 100.000000 0.00 0.00 0.00 355,346.97

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 07 Jun 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
2,565,647.960 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,565,647.96
Base 100.000000 0.00 0.00 0.00 2,565,647.96

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 10 Jun 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
1,304,554.510 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,304,554.51
Base 100.000000 0.00 0.00 0.00 1,304,554.51

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 10 Jun 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
3,565,315.410 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,565,315.41
Base 100.000000 0.00 0.00 0.00 3,565,315.41

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 11 Jun 10 Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
3,168,604.890 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,168,604.89
Base 100.000000 0.00 0.00 0.00 3,168,604.89

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 11 Jun 10 Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
671,744.540 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 671,744.54
Base 100.000000 0.00 0.00 0.00 671,744.54

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 12 Jun 11Jun 2013 11 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
2,778,764.620 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,778,764.62
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Base 100.000000 0.00 0.00 0.00 2,778,764.62

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000002% 12 Jun 11Jun 2013 11 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
123,281.550 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 123,281.55
Base 100.000000 0.00 0.00 0.00 123,281.55

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 13 Jun 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
538,191.700 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 538,191.70
Base 100.000000 0.00 0.00 0.00 538,191.70

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 13 Jun 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST uUSDh/BOS
2,784,954.010 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,784,954.01
Base 100.000000 0.00 0.00 0.00 2,784,954.01

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 14 Jun 13Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
760,649.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 760,649.11
Base 100.000000 0.00 0.00 0.00 760,649.11

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 14 Jun 13Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
580,015.100 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 580,015.10
Base 100.000000 0.00 0.00 0.00 580,015.10

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 17 Jun 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST uUSDh/BOS
434,129.230 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 434,129.23
Base 100.000000 0.00 0.00 0.00 434,129.23

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 17 Jun 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
1,512,539.480 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,512,539.48
Base 100.000000 0.00 0.00 0.00 1,512,539.48

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 18 Jun 17 Jun 2013 17 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
29,108.620 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 29,108.62
Base 100.000000 0.00 0.00 0.00 29,108.62

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 18 Jun 17 Jun 2013 17 Jun 2013 STATE STREET BANK AND TRUST uUSDh/BOS
823,752.350 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 823,752.35
Base 100.000000 0.00 0.00 0.00 823,752.35

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 19 Jun 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
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598,049.450 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 598,049.45
Base 100.000000 0.00 0.00 0.00 598,049.45

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 19 Jun 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
3,244,004.670 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,244,004.67
Base 100.000000 0.00 0.00 0.00 3,244,004.67

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000001% 20 Jun 19Jun 2013 19 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
5,033.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,033.34
Base 100.000000 0.00 0.00 0.00 5,033.34

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000005% 20 Jun 19Jun 2013 19 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
19,791.670 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 19,791.67
Base 100.000000 0.00 0.00 0.00 19,791.67

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000004% 21 Jun 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
23,994.810 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 23,994.81
Base 100.000000 0.00 0.00 0.00 23,994.81

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 21 Jun 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST uUSD/BOS
240,094.850 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 240,094.85
Base 100.000000 0.00 0.00 0.00 240,094.85

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 24 Jun 21Jun 2013 21 Jun 2013 STATE STREET BANK AND TRUST uUSD/BOS
74,383.640 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 74,383.64
Base 100.000000 0.00 0.00 0.00 74,383.64

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 24 Jun 21Jun 2013 21 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
21,052.070 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 21,052.07
Base 100.000000 0.00 0.00 0.00 21,052.07

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000002% 25 Jun 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST uUSD/BOS
44,778.970 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 44,778.97
Base 100.000000 0.00 0.00 0.00 44,778.97

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 25 Jun 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST uUSD/BOS
964,539.280 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 964,539.28
Base 100.000000 0.00 0.00 0.00 964,539.28
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536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 26 Jun 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
33,257.350 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 33,257.35
Base 100.000000 0.00 0.00 0.00 33,257.35

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 26 Jun 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
2,740,694.750 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,740,694.75
Base 100.000000 0.00 0.00 0.00 2,740,694.75

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000002% 27 Jun 26 Jun 2013 26 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
46,092.510 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 46,092.51
Base 100.000000 0.00 0.00 0.00 46,092.51

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 28 Jun 27 Jun 2013 27 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
1,892,154.520 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,892,154.52
Base 100.000000 0.00 0.00 0.00 1,892,154.52

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 28 Jun 27 Jun 2013 27 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
1,082,322.630 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,082,322.63
Base 100.000000 0.00 0.00 0.00 1,082,322.63

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 01 Jul 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
1,661,420.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,661,420.15
Base 100.000000 0.00 0.00 0.00 1,661,420.15

536991003 LIQUIDITY MGMT CONTROL SYS IlI 0.0000003% 01 Jul 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST USD/BOS
1,156,391.910 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,156,391.91
Base 100.000000 0.00 0.00 0.00 1,156,391.91

536991003 Total

145,297,933.020 Local 0.00 0.00 0.00 145,297,933.02
Base 0.00 0.00 0.00 145,297,933.02

861124911 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 01 Apr 2013 STATE STREET BANK AND TRUST USD/CSW

SHORT TERM INVESTMENT FUND

58.770 1.000000 NHFZ Local 100.000000 0.00 0.00 0.00 58.77
Base 100.000000 0.00 0.00 0.00 58.77

31 Dec 2030 01 Apr2013 CANCEL STATE STREET BANK AND TRUST USD/CSW
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SHORT TERM INVESTMENT FUND

-68.770 1.000000 NHFZ Local 100.000000 0.00 0.00 0.00 -68.77
Base 100.000000 0.00 0.00 0.00 -568.77
861124911 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usSh/CSwW
SHORT TERM INVESTMENT FUND
286,740.540 1.000000 NHEA Local 100.000000 0.00 0.00 0.00 286,740.54
Base 100.000000 0.00 0.00 0.00 286,740.54
861124911 STATE STREET BANK + TRUST CO 1.000% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usSh/CSwW
SHORT TERM INVESTMENT FUND
58.770 1.000000 NHFZ Local 100.000000 0.00 0.00 0.00 58.77
Base 100.000000 0.00 0.00 0.00 58.77
8611249L1 Total
286,799.310 Local 0.00 0.00 0.00 286,799.31
Base 0.00 0.00 0.00 286,799.31
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
2,299.370 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 2,299.37
Base 100.000000 0.00 0.00 0.00 2,299.37
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
12,453.100 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 12,453.10
Base 100.000000 0.00 0.00 0.00 12,453.10
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
278.810 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 278.81
Base 100.000000 0.00 0.00 0.00 278.81
86199E9B7 STATE STREET TR 0.139% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
0.060 1.000000 NHEI 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 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
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STIF FUND
880,878.550 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 880,878.55
Base 100.000000 0.00 0.00 0.00 880,878.55
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,200,576.270 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 6,200,576.27
Base 100.000000 0.00 0.00 0.00 6,200,576.27
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
0.300 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 0.30
Base 100.000000 0.00 0.00 0.00 0.30
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
251,941.280 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 251,941.28
Base 100.000000 0.00 0.00 0.00 251,941.28
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
271,112.020 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 271,112.02
Base 100.000000 0.00 0.00 0.00 271,112.02
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
382,765.630 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 382,765.63
Base 100.000000 0.00 0.00 0.00 382,765.63
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
304,555.870 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 304,555.87
Base 100.000000 0.00 0.00 0.00 304,555.87
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
955,411.270 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 955,411.27
Base 100.000000 0.00 0.00 0.00 955,411.27

Page 18

Prepared by State Street



Purchase Report by Report Date

Composite

April 1, 2013 to June 30, 2013

View Date:

July 22, 2013

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
25,248.160 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 25,248.16
Base 100.000000 0.00 0.00 0.00 25,248.16
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
12,588.550 1.000000 NHID Local 100.000000 0.00 0.00 0.00 12,588.55
Base 100.000000 0.00 0.00 0.00 12,588.55
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
170,139.340 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 170,139.34
Base 100.000000 0.00 0.00 0.00 170,139.34
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,273.950 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 3,273.95
Base 100.000000 0.00 0.00 0.00 3,273.95
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
214,740.340 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 214,740.34
Base 100.000000 0.00 0.00 0.00 214,740.34
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
86,991.260 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 86,991.26
Base 100.000000 0.00 0.00 0.00 86,991.26
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
241,126.300 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 241,126.30
Base 100.000000 0.00 0.00 0.00 241,126.30
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
525,097.850 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 525,097.85
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Base 100.000000 0.00 0.00 0.00 525,097.85
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
654,738.900 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 654,738.90
Base 100.000000 0.00 0.00 0.00 654,738.90
86199E9B7 STATE STREET TR 0.139% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
0.060 1.000000 NHFR 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 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,626,140.380 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,626,140.38
Base 100.000000 0.00 0.00 0.00 1,626,140.38
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
70,024.320 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 70,024.32
Base 100.000000 0.00 0.00 0.00 70,024.32
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
202.490 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 202.49
Base 100.000000 0.00 0.00 0.00 202.49
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
903,341.440 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 903,341.44
Base 100.000000 0.00 0.00 0.00 903,341.44
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,094,081.850 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,094,081.85
Base 100.000000 0.00 0.00 0.00 2,094,081.85
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
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176,477.510 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 176,477.51
Base 100.000000 0.00 0.00 0.00 176,477.51
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
51.170 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 51.17
Base 100.000000 0.00 0.00 0.00 51.17
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
100,205.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 100,205.00
Base 100.000000 0.00 0.00 0.00 100,205.00
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
118,328.490 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 118,328.49
Base 100.000000 0.00 0.00 0.00 118,328.49
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
211,575.730 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 211,575.73
Base 100.000000 0.00 0.00 0.00 211,575.73
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 01 Apr2013 01 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
23,284.050 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 23,284.05
Base 100.000000 0.00 0.00 0.00 23,284.05
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
37,451.230 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 37,451.23
Base 100.000000 0.00 0.00 0.00 37,451.23
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
184,879.200 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 184,879.20
Base 100.000000 0.00 0.00 0.00 184,879.20
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
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STIF FUND
261,437.490 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 261,437.49
Base 100.000000 0.00 0.00 0.00 261,437.49
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
341,511.090 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 341,511.09
Base 100.000000 0.00 0.00 0.00 341,511.09
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,5622.750 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 3,622.75
Base 100.000000 0.00 0.00 0.00 3,5622.75
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
110,675.380 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 110,675.38
Base 100.000000 0.00 0.00 0.00 110,675.38
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
491,012.410 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 491,012.41
Base 100.000000 0.00 0.00 0.00 491,012.41
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,953.930 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 2,953.93
Base 100.000000 0.00 0.00 0.00 2,953.93
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,748,678.440 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,748,678.44
Base 100.000000 0.00 0.00 0.00 1,748,678.44
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
226,406.930 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 226,406.93
Base 100.000000 0.00 0.00 0.00 226,406.93
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86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
483,100.370 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 483,100.37
Base 100.000000 0.00 0.00 0.00 483,100.37
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,990,000.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,990,000.00
Base 100.000000 0.00 0.00 0.00 1,990,000.00
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
329,777.640 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 329,777.64
Base 100.000000 0.00 0.00 0.00 329,777.64
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
72,500.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 72,500.00
Base 100.000000 0.00 0.00 0.00 72,500.00
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
265,645.440 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 265,645.44
Base 100.000000 0.00 0.00 0.00 265,645.44
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
17,183.550 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 17,183.55
Base 100.000000 0.00 0.00 0.00 17,183.55
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 02 Apr2013 02 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
14,875.970 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 14,875.97
Base 100.000000 0.00 0.00 0.00 14,875.97
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
185,546.600 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 185,546.60
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Base 100.000000 0.00 0.00 0.00 185,546.60
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
354,943.950 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 354,943.95
Base 100.000000 0.00 0.00 0.00 354,943.95
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
222,360.460 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 222,360.46
Base 100.000000 0.00 0.00 0.00 222,360.46
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
53,677.090 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 53,677.09
Base 100.000000 0.00 0.00 0.00 53,677.09
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
643,960.010 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 643,960.01
Base 100.000000 0.00 0.00 0.00 643,960.01
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
632.630 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 632.63
Base 100.000000 0.00 0.00 0.00 632.63
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
12,906.360 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 12,906.36
Base 100.000000 0.00 0.00 0.00 12,906.36
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
12,078.150 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 12,078.15
Base 100.000000 0.00 0.00 0.00 12,078.15
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
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2,044.880 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 2,044.88
Base 100.000000 0.00 0.00 0.00 2,044.88
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
3,512,753.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,512,753.68
Base 100.000000 0.00 0.00 0.00 3,512,753.68
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
1,724,107.890 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,724,107.89
Base 100.000000 0.00 0.00 0.00 1,724,107.89
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
65,041.540 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 65,041.54
Base 100.000000 0.00 0.00 0.00 65,041.54
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
3,683.400 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 3,683.40
Base 100.000000 0.00 0.00 0.00 3,683.40
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,917.670 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 1,917.67
Base 100.000000 0.00 0.00 0.00 1,917.67
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 03 Apr2013 03 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
91,473.940 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 91,473.94
Base 100.000000 0.00 0.00 0.00 91,473.94
86199E9B7 STATE STREET TR 0.139% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,423.920 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 1,423.92
Base 100.000000 0.00 0.00 0.00 1,423.92
86199E9B7 STATE STREET TR 0.139% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
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STIF FUND
292,771.060 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 292,771.06
Base 100.000000 0.00 0.00 0.00 292,771.06
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
101,978.920 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 101,978.92
Base 100.000000 0.00 0.00 0.00 101,978.92
86199E9B7 STATE STREET TR 0.139% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
2,568,646.240 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,568,646.24
Base 100.000000 0.00 0.00 0.00 2,568,646.24
86199E9B7 STATE STREET TR 0.139% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
114,181.770 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 114,181.77
Base 100.000000 0.00 0.00 0.00 114,181.77
86199E9B7 STATE STREET TR 0.139% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
17,418.070 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 17,418.07
Base 100.000000 0.00 0.00 0.00 17,418.07
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
75,839.590 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 75,839.59
Base 100.000000 0.00 0.00 0.00 75,839.59
86199E9B7 STATE STREET TR 0.139% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
1,541.700 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 1,541.70
Base 100.000000 0.00 0.00 0.00 1,541.70
86199E9B7 STATE STREET TR 0.139% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
312,230.250 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 312,230.25
Base 100.000000 0.00 0.00 0.00 312,230.25

Page 26

Prepared by State Street



Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 0.139% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
472.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 472.50
Base 100.000000 0.00 0.00 0.00 472.50
86199E9B7 STATE STREET TR 0.139% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
18,560.610 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 18,560.61
Base 100.000000 0.00 0.00 0.00 18,560.61
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
724,240.300 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 724,240.30
Base 100.000000 0.00 0.00 0.00 724,240.30
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 04 Apr2013 04 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
232,447.460 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 232,447.46
Base 100.000000 0.00 0.00 0.00 232,447.46
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
673,756.020 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 673,756.02
Base 100.000000 0.00 0.00 0.00 673,756.02
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
75,497.550 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 75,497.55
Base 100.000000 0.00 0.00 0.00 75,497.55
86199E9B7 STATE STREET TR 0.139% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
14,099.420 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 14,099.42
Base 100.000000 0.00 0.00 0.00 14,099.42
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
51,256.960 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 51,256.96
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013

Base Currency: USD - US DOLLAR

July 22, 2013

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 51,256.96
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
117,454.110 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 117,454.11
Base 100.000000 0.00 0.00 0.00 117,454.11
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
455,805.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 455,805.75
Base 100.000000 0.00 0.00 0.00 455,805.75
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,023,803.050 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,023,803.05
Base 100.000000 0.00 0.00 0.00 2,023,803.05
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
160,263.620 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 160,263.62
Base 100.000000 0.00 0.00 0.00 160,263.62
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
19,142.650 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 19,142.65
Base 100.000000 0.00 0.00 0.00 19,142.65
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,261,229.760 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,261,229.76
Base 100.000000 0.00 0.00 0.00 1,261,229.76
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,006,523.530 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,006,523.53
Base 100.000000 0.00 0.00 0.00 1,006,523.53
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
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View Date:

April 1, 2013 to June 30, 2013

Base Currency: USD - US DOLLAR

July 22, 2013

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
298,850.140 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 298,850.14
Base 100.000000 0.00 0.00 0.00 298,850.14
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
551,594.780 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 551,594.78
Base 100.000000 0.00 0.00 0.00 551,594.78
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
417,377.500 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 417,377.50
Base 100.000000 0.00 0.00 0.00 417,377.50
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,010,865.600 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,010,865.60
Base 100.000000 0.00 0.00 0.00 1,010,865.60
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
58,807.300 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 58,807.30
Base 100.000000 0.00 0.00 0.00 58,807.30
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
102,971.890 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 102,971.89
Base 100.000000 0.00 0.00 0.00 102,971.89
86199E9B7 STATE STREET TR 0.139% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
379,659.050 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 379,659.05
Base 100.000000 0.00 0.00 0.00 379,659.05
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
37,556.680 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 37,556.68
Base 100.000000 0.00 0.00 0.00 37,556.68
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 05 Apr2013 05 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
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STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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
38,288.270 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 38,288.27
Base 100.000000 0.00 0.00 0.00 38,288.27
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
890,465.200 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 890,465.20
Base 100.000000 0.00 0.00 0.00 890,465.20
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
122,463.370 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 122,463.37
Base 100.000000 0.00 0.00 0.00 122,463.37
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
40,398.760 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 40,398.76
Base 100.000000 0.00 0.00 0.00 40,398.76
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,772,736.070 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,772,736.07
Base 100.000000 0.00 0.00 0.00 1,772,736.07
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
85,897.280 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 85,897.28
Base 100.000000 0.00 0.00 0.00 85,897.28
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,442.730 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 3,442.73
Base 100.000000 0.00 0.00 0.00 3,442.73
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
877,501.570 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 877,501.57
Base 100.000000 0.00 0.00 0.00 877,501.57
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View Date:
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,324,617.440 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,324,617.44
Base 100.000000 0.00 0.00 0.00 2,324,617.44
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,995.560 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 2,995.56
Base 100.000000 0.00 0.00 0.00 2,995.56
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,772,175.170 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,772,175.17
Base 100.000000 0.00 0.00 0.00 2,772,175.17
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,465.250 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 2,465.25
Base 100.000000 0.00 0.00 0.00 2,465.25
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
625,076.540 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 625,076.54
Base 100.000000 0.00 0.00 0.00 625,076.54
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 08 Apr2013 08 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,762.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 1,762.50
Base 100.000000 0.00 0.00 0.00 1,762.50
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
170,942.490 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 170,942.49
Base 100.000000 0.00 0.00 0.00 170,942.49
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,570.640 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 1,570.64
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STATE STREET.

View Date:
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 1,570.64
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
79,771.710 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 79,771.71
Base 100.000000 0.00 0.00 0.00 79,771.71
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
27,868.780 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 27,868.78
Base 100.000000 0.00 0.00 0.00 27,868.78
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
42,882.180 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 42,882.18
Base 100.000000 0.00 0.00 0.00 42,882.18
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
58,029.440 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 58,029.44
Base 100.000000 0.00 0.00 0.00 58,029.44
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
87,958.230 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 87,958.23
Base 100.000000 0.00 0.00 0.00 87,958.23
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
359,231.600 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 359,231.60
Base 100.000000 0.00 0.00 0.00 359,231.60
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
9,456.990 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 9,456.99
Base 100.000000 0.00 0.00 0.00 9,456.99
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
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View Date:
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
6,015,489.760 1.000000 NHDzZ Local 100.000000 0.00 0.00 0.00 6,015,489.76
Base 100.000000 0.00 0.00 0.00 6,015,489.76
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
76,787.300 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 76,787.30
Base 100.000000 0.00 0.00 0.00 76,787.30
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 09 Apr2013 09 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
7,908.200 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 7,908.20
Base 100.000000 0.00 0.00 0.00 7,908.20
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
35,719.010 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 35,719.01
Base 100.000000 0.00 0.00 0.00 35,719.01
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
58,966.780 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 58,966.78
Base 100.000000 0.00 0.00 0.00 58,966.78
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,893.600 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 1,893.60
Base 100.000000 0.00 0.00 0.00 1,893.60
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
11,778,587.470 1.000000 NHDzZ Local 100.000000 0.00 0.00 0.00 11,778,587.47
Base 100.000000 0.00 0.00 0.00 11,778,587.47
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,289,906.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,289,906.00
Base 100.000000 0.00 0.00 0.00 1,289,906.00
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
453.510 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 453.51
Base 100.000000 0.00 0.00 0.00 453.51
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
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 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,234,841.010 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,234,841.01
Base 100.000000 0.00 0.00 0.00 1,234,841.01
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
48,487.000 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 48,487.00
Base 100.000000 0.00 0.00 0.00 48,487.00
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
20,305.590 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 20,305.59
Base 100.000000 0.00 0.00 0.00 20,305.59
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
17,204.050 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 17,204.05
Base 100.000000 0.00 0.00 0.00 17,204.05
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
115,653.780 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 115,653.78
Base 100.000000 0.00 0.00 0.00 115,653.78
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 10 Apr2013 10 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
17,836.930 1.000000 NHID Local 100.000000 0.00 0.00 0.00 17,836.93
Base 100.000000 0.00 0.00 0.00 17,836.93
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
73,779.940 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 73,779.94
Base 100.000000 0.00 0.00 0.00 73,779.94
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,335.130 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 5,335.13
Base 100.000000 0.00 0.00 0.00 5,335.13
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,5637,129.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,637,129.75
Base 100.000000 0.00 0.00 0.00 1,5637,129.75
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,345.710 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 3,345.71
Base 100.000000 0.00 0.00 0.00 3,345.71
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,329,792.190 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,329,792.19
Base 100.000000 0.00 0.00 0.00 1,329,792.19
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
96,049.510 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 96,049.51
Base 100.000000 0.00 0.00 0.00 96,049.51
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
30,030.650 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 30,030.65
Base 100.000000 0.00 0.00 0.00 30,030.65
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,163.860 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 4,163.86
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STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 4,163.86
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
20,395.900 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 20,395.90
Base 100.000000 0.00 0.00 0.00 20,395.90
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,913.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 6,913.50
Base 100.000000 0.00 0.00 0.00 6,913.50
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,939.050 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 2,939.05
Base 100.000000 0.00 0.00 0.00 2,939.05
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 11 Apr2013 11 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,765.140 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 2,765.14
Base 100.000000 0.00 0.00 0.00 2,765.14
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
443,927.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 443,927.25
Base 100.000000 0.00 0.00 0.00 443,927.25
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
10,361.520 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 10,361.52
Base 100.000000 0.00 0.00 0.00 10,361.52
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
21,526.250 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 21,526.25
Base 100.000000 0.00 0.00 0.00 21,526.25
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
2,423,308.510 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,423,308.51
Base 100.000000 0.00 0.00 0.00 2,423,308.51
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
1,966,515.710 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,966,515.71
Base 100.000000 0.00 0.00 0.00 1,966,515.71
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
581,074.680 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 581,074.68
Base 100.000000 0.00 0.00 0.00 581,074.68
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
22,088.780 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 22,088.78
Base 100.000000 0.00 0.00 0.00 22,088.78
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
119,419.950 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 119,419.95
Base 100.000000 0.00 0.00 0.00 119,419.95
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
29,875.800 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 29,875.80
Base 100.000000 0.00 0.00 0.00 29,875.80
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
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 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
39,852.930 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 39,852.93
Base 100.000000 0.00 0.00 0.00 39,852.93
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
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Purchase Report by Report Date

Composite ST TE STRE ET
April 1, 2013 to June 30, 2013 View Date: July 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
25,183.140 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 25,183.14
Base 100.000000 0.00 0.00 0.00 25,183.14
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
48,353.430 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 48,353.43
Base 100.000000 0.00 0.00 0.00 48,353.43
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
20,688.480 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 20,688.48
Base 100.000000 0.00 0.00 0.00 20,688.48
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 12 Apr2013 12 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
58,310.920 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 58,310.92
Base 100.000000 0.00 0.00 0.00 58,310.92
86199E9B7 STATE STREET TR 0.143% 31 Dec 2030 15Apr2013 15 Apr2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
412.710 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 412.71
Base 100.000000 0.00 0.00 0.00 412.71
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
22,957.530 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 22,957.53
Base 100.000000 0.00 0.00 0.00 22,957.53
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15Apr2013 15 Apr2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
5,385.250 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 5,385.25
Base 100.000000 0.00 0.00 0.00 5,385.25
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15Apr2013 15 Apr2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
58,493.750 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 58,493.75
Base 100.000000 0.00 0.00 0.00 58,493.75
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
997,446.310 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 997,446.31
Base 100.000000 0.00 0.00 0.00 997,446.31
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
372,561.510 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 372,561.51
Base 100.000000 0.00 0.00 0.00 372,561.51
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
246,081.770 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 246,081.77
Base 100.000000 0.00 0.00 0.00 246,081.77
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,302.010 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,302.01
Base 100.000000 0.00 0.00 0.00 1,302.01
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,680,705.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,680,705.62
Base 100.000000 0.00 0.00 0.00 2,680,705.62
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
19,875.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 19,875.00
Base 100.000000 0.00 0.00 0.00 19,875.00
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
143,122.270 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 143,122.27
Base 100.000000 0.00 0.00 0.00 143,122.27
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
46,717.210 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 46,717.21
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 46,717.21
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
204,321.560 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 204,321.56
Base 100.000000 0.00 0.00 0.00 204,321.56
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
71,157.160 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 71,157.16
Base 100.000000 0.00 0.00 0.00 71,157.16
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,694,799.120 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 3,694,799.12
Base 100.000000 0.00 0.00 0.00 3,694,799.12
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
575,975.310 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 575,975.31
Base 100.000000 0.00 0.00 0.00 575,975.31
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,293,827.860 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,293,827.86
Base 100.000000 0.00 0.00 0.00 1,293,827.86
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
71,050.720 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 71,050.72
Base 100.000000 0.00 0.00 0.00 71,050.72
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,566,263.270 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,566,263.27
Base 100.000000 0.00 0.00 0.00 2,566,263.27
86199E9B7 STATE STREET TR 0.142% 31 Dec 2030 15 Apr2013 15 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Purchase Report by Report Date

Composite ST TE STRE ET
April 1, 2013 to June 30, 2013 View Date: July 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

116,492.800 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 116,492.80
Base 100.000000 0.00 0.00 0.00 116,492.80
86199E9B7  STATE STREET TR 0.142%  31Dec2030 15Apr2013 15 Apr2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
215,718.470 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 215,718.47
Base 100.000000 0.00 0.00 0.00 215,718.47
86199E9B7  STATE STREET TR 0.142%  31Dec2030 15Apr2013 15 Apr2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
435,113.660 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 435,113.66
Base 100.000000 0.00 0.00 0.00 435,113.66
86199E9B7  STATE STREET TR 0.142%  31Dec2030 15Apr2013 15 Apr2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
872,845.060 1.000000 NHID Local 100.000000 0.00 0.00 0.00 872,845.06
Base 100.000000 0.00 0.00 0.00 872,845.06
86199E9B7  STATE STREET TR 0.142%  31Dec2030 15Apr2013 15 Apr2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
202,283.020 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 202,283.02
Base 100.000000 0.00 0.00 0.00 202,283.02
86199E9B7  STATE STREET TR 0.142%  31Dec2030 15Apr2013 15 Apr2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
86,974.750 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 86,974.75
Base 100.000000 0.00 0.00 0.00 86,974.75
86199E9B7  STATE STREET TR 0.142%  31Dec2030 15Apr2013 15 Apr2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
220,642.850 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 220,642.85
Base 100.000000 0.00 0.00 0.00 220,642.85
86199E9B7  STATE STREET TR 0.152%  31Dec2030 15Apr2013 15 Apr2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
112,383.410 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 112,383.41
Base 100.000000 0.00 0.00 0.00 112,383.41
86199E9B7  STATE STREET TR 0.140%  31Dec2030 16Apr2013 16 Apr2013 STATE STREET BANK AND TRUST USD/CSW
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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
297,952.040 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 297,952.04
Base 100.000000 0.00 0.00 0.00 297,952.04
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,448.000 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 2,448.00
Base 100.000000 0.00 0.00 0.00 2,448.00
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
312,172.100 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 312,172.10
Base 100.000000 0.00 0.00 0.00 312,172.10
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
291,088.250 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 291,088.25
Base 100.000000 0.00 0.00 0.00 291,088.25
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,407,062.370 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,407,062.37
Base 100.000000 0.00 0.00 0.00 1,407,062.37
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
977.000 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 977.00
Base 100.000000 0.00 0.00 0.00 977.00
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,040,417.270 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,040,417.27
Base 100.000000 0.00 0.00 0.00 2,040,417.27
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,521.700 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 3,5621.70
Base 100.000000 0.00 0.00 0.00 3,521.70
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 0.140% 31 Dec 2030 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
111,790.500 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 111,790.50
Base 100.000000 0.00 0.00 0.00 111,790.50
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
141,742.270 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 141,742.27
Base 100.000000 0.00 0.00 0.00 141,742.27
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,167.800 1.000000 NHID Local 100.000000 0.00 0.00 0.00 3,167.80
Base 100.000000 0.00 0.00 0.00 3,167.80
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
44,888.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 44,888.00
Base 100.000000 0.00 0.00 0.00 44,888.00
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 16 Apr2013 16 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,568.030 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,568.03
Base 100.000000 0.00 0.00 0.00 1,568.03
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
9,345.500 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 9,345.50
Base 100.000000 0.00 0.00 0.00 9,345.50
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
34,190.030 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 34,190.03
Base 100.000000 0.00 0.00 0.00 34,190.03
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
31,939.860 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 31,939.86
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 31,939.86
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
625,481.770 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 625,481.77
Base 100.000000 0.00 0.00 0.00 625,481.77
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
16,732.710 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 16,732.71
Base 100.000000 0.00 0.00 0.00 16,732.71
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
11,079.950 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 11,079.95
Base 100.000000 0.00 0.00 0.00 11,079.95
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,983,579.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,983,579.75
Base 100.000000 0.00 0.00 0.00 1,983,579.75
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
382,120.720 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 382,120.72
Base 100.000000 0.00 0.00 0.00 382,120.72
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
35,712.890 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 35,712.89
Base 100.000000 0.00 0.00 0.00 35,712.89
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
36,526.530 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 36,526.53
Base 100.000000 0.00 0.00 0.00 36,526.53
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013

Base Currency: USD - US DOLLAR

July 22, 2013

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
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 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
6,807.600 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 6,807.60
Base 100.000000 0.00 0.00 0.00 6,807.60
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
47,150.660 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 47,150.66
Base 100.000000 0.00 0.00 0.00 47,150.66
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
207,496.180 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 207,496.18
Base 100.000000 0.00 0.00 0.00 207,496.18
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 17 Apr2013 17 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
18,014.820 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 18,014.82
Base 100.000000 0.00 0.00 0.00 18,014.82
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
854.560 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 854.56
Base 100.000000 0.00 0.00 0.00 854.56
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
322,571.410 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 322,571.41
Base 100.000000 0.00 0.00 0.00 322,571.41
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
74,209.280 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 74,209.28
Base 100.000000 0.00 0.00 0.00 74,209.28
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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
16,445.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 16,445.00
Base 100.000000 0.00 0.00 0.00 16,445.00
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
12,911.610 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 12,911.61
Base 100.000000 0.00 0.00 0.00 12,911.61
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
221,454.920 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 221,454.92
Base 100.000000 0.00 0.00 0.00 221,454.92
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
13,449.110 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 13,449.11
Base 100.000000 0.00 0.00 0.00 13,449.11
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
646,653.690 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 646,653.69
Base 100.000000 0.00 0.00 0.00 646,653.69
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
8,508,450.260 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 8,508,450.26
Base 100.000000 0.00 0.00 0.00 8,508,450.26
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
8,330.980 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 8,330.98
Base 100.000000 0.00 0.00 0.00 8,330.98
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,136,478.670 1.000000 NHID Local 100.000000 0.00 0.00 0.00 1,136,478.67
Base 100.000000 0.00 0.00 0.00 1,136,478.67
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86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,102.870 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 2,102.87
Base 100.000000 0.00 0.00 0.00 2,102.87
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,373.390 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 6,373.39
Base 100.000000 0.00 0.00 0.00 6,373.39
86199E9B7 STATE STREET TR 0.138% 31 Dec 2030 18 Apr2013 18 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
20,568.230 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 20,568.23
Base 100.000000 0.00 0.00 0.00 20,568.23
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 19 Apr2013 19 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
93,814.460 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 93,814.46
Base 100.000000 0.00 0.00 0.00 93,814.46
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 19 Apr2013 19 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
12,784.930 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 12,784.93
Base 100.000000 0.00 0.00 0.00 12,784.93
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 19 Apr2013 19 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
594,767.650 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 594,767.65
Base 100.000000 0.00 0.00 0.00 594,767.65
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 19 Apr2013 19 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
197,292.200 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 197,292.20
Base 100.000000 0.00 0.00 0.00 197,292.20
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 19 Apr2013 19 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
13,719.610 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 13,719.61
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Base 100.000000 0.00 0.00 0.00 13,719.61
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 19 Apr2013 19 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
590,513.380 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 590,513.38
Base 100.000000 0.00 0.00 0.00 590,513.38
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 19 Apr2013 19 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
324,980.980 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 324,980.98
Base 100.000000 0.00 0.00 0.00 324,980.98
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 19 Apr2013 19 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
57,400.040 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 57,400.04
Base 100.000000 0.00 0.00 0.00 57,400.04
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 19 Apr2013 19 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
363,268.490 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 363,268.49
Base 100.000000 0.00 0.00 0.00 363,268.49
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 19 Apr2013 19 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
134,383.470 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 134,383.47
Base 100.000000 0.00 0.00 0.00 134,383.47
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
13,466.420 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 13,466.42
Base 100.000000 0.00 0.00 0.00 13,466.42
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
449,386.650 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 449,386.65
Base 100.000000 0.00 0.00 0.00 449,386.65
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
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7,995.870 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 7,995.87
Base 100.000000 0.00 0.00 0.00 7,995.87
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
990,536.260 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 990,536.26
Base 100.000000 0.00 0.00 0.00 990,536.26
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
17,240.040 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 17,240.04
Base 100.000000 0.00 0.00 0.00 17,240.04
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
19,390.700 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 19,390.70
Base 100.000000 0.00 0.00 0.00 19,390.70
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
101,789.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 101,789.00
Base 100.000000 0.00 0.00 0.00 101,789.00
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
115,085.200 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 115,085.20
Base 100.000000 0.00 0.00 0.00 115,085.20
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
459,489.880 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 459,489.88
Base 100.000000 0.00 0.00 0.00 459,489.88
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
2,688.440 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 2,688.44
Base 100.000000 0.00 0.00 0.00 2,688.44
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
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STIF FUND
41,775.730 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 41,775.73
Base 100.000000 0.00 0.00 0.00 41,775.73
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
471,985.840 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 471,985.84
Base 100.000000 0.00 0.00 0.00 471,985.84
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
777,415.790 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 777,415.79
Base 100.000000 0.00 0.00 0.00 777,415.79
86199E9B7 STATE STREET TR 0.140% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
966.510 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 966.51
Base 100.000000 0.00 0.00 0.00 966.51
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
10,841.000 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 10,841.00
Base 100.000000 0.00 0.00 0.00 10,841.00
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,386.080 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 2,386.08
Base 100.000000 0.00 0.00 0.00 2,386.08
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 22 Apr2013 22 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,080.960 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 2,080.96
Base 100.000000 0.00 0.00 0.00 2,080.96
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
917,995.330 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 917,995.33
Base 100.000000 0.00 0.00 0.00 917,995.33
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86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
814,473.010 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 814,473.01
Base 100.000000 0.00 0.00 0.00 814,473.01
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
602,580.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 602,580.00
Base 100.000000 0.00 0.00 0.00 602,580.00
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
55,020.080 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 55,020.08
Base 100.000000 0.00 0.00 0.00 55,020.08
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
60,479.640 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 60,479.64
Base 100.000000 0.00 0.00 0.00 60,479.64
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,319,465.250 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,319,465.25
Base 100.000000 0.00 0.00 0.00 1,319,465.25
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
418,501.130 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 418,501.13
Base 100.000000 0.00 0.00 0.00 418,501.13
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
596.400 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 596.40
Base 100.000000 0.00 0.00 0.00 596.40
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
103.200 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 103.20
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Base 100.000000 0.00 0.00 0.00 103.20
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
543.890 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 543.89
Base 100.000000 0.00 0.00 0.00 543.89
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
16,930.540 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 16,930.54
Base 100.000000 0.00 0.00 0.00 16,930.54
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
9,651.600 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 9,651.60
Base 100.000000 0.00 0.00 0.00 9,651.60
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 23 Apr2013 23 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
63,145.200 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 63,145.20
Base 100.000000 0.00 0.00 0.00 63,145.20
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,597,533.420 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,597,533.42
Base 100.000000 0.00 0.00 0.00 1,5697,533.42
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
64,287.210 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 64,287.21
Base 100.000000 0.00 0.00 0.00 64,287.21
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
12,896.530 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 12,896.53
Base 100.000000 0.00 0.00 0.00 12,896.53
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW

Page 52

STIF FUND

Prepared by State Street



Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013

Base Currency: USD - US DOLLAR

July 22, 2013

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
49,861.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 49,861.00
Base 100.000000 0.00 0.00 0.00 49,861.00
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
73,898.450 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 73,898.45
Base 100.000000 0.00 0.00 0.00 73,898.45
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
126,716.710 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 126,716.71
Base 100.000000 0.00 0.00 0.00 126,716.71
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
55,993.360 1.000000 NHDzZ Local 100.000000 0.00 0.00 0.00 55,993.36
Base 100.000000 0.00 0.00 0.00 55,993.36
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
9,968.240 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 9,968.24
Base 100.000000 0.00 0.00 0.00 9,968.24
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
102,189.790 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 102,189.79
Base 100.000000 0.00 0.00 0.00 102,189.79
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,285,020.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,285,020.00
Base 100.000000 0.00 0.00 0.00 1,285,020.00
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
30,062.560 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 30,062.56
Base 100.000000 0.00 0.00 0.00 30,062.56
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
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STIF FUND
381.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 381.00
Base 100.000000 0.00 0.00 0.00 381.00
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
45,994.400 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 45,994.40
Base 100.000000 0.00 0.00 0.00 45,994.40
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
52,864.000 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 52,864.00
Base 100.000000 0.00 0.00 0.00 52,864.00
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
425,458.270 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 425,458.27
Base 100.000000 0.00 0.00 0.00 425,458.27
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
815.830 1.000000 NHID Local 100.000000 0.00 0.00 0.00 815.83
Base 100.000000 0.00 0.00 0.00 815.83
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
17,685.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 17,685.00
Base 100.000000 0.00 0.00 0.00 17,685.00
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 24 Apr2013 24 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
10,977.240 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 10,977.24
Base 100.000000 0.00 0.00 0.00 10,977.24
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
46,698.910 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 46,698.91
Base 100.000000 0.00 0.00 0.00 46,698.91
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86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
319,624.690 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 319,624.69
Base 100.000000 0.00 0.00 0.00 319,624.69
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,528,161.680 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,528,161.68
Base 100.000000 0.00 0.00 0.00 2,528,161.68
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
108,929.590 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 108,929.59
Base 100.000000 0.00 0.00 0.00 108,929.59
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,909,128.610 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,909,128.61
Base 100.000000 0.00 0.00 0.00 1,909,128.61
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,827,217.450 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,827,217.45
Base 100.000000 0.00 0.00 0.00 2,827,217.45
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
94,259.050 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 94,259.05
Base 100.000000 0.00 0.00 0.00 94,259.05
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
21,026.500 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 21,026.50
Base 100.000000 0.00 0.00 0.00 21,026.50
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
118,122.250 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 118,122.25
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Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 0.00 118,122.25
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
63,608.420 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 63,608.42
Base 100.000000 0.00 0.00 0.00 63,608.42
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
372,276.150 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 372,276.15
Base 100.000000 0.00 0.00 0.00 372,276.15
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,769,197.290 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 4,769,197.29
Base 100.000000 0.00 0.00 0.00 4,769,197.29
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
156,451.180 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 156,451.18
Base 100.000000 0.00 0.00 0.00 156,451.18
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
34,974.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 34,974.75
Base 100.000000 0.00 0.00 0.00 34,974.75
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
679,609.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 679,609.00
Base 100.000000 0.00 0.00 0.00 679,609.00
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
80,183.140 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 80,183.14
Base 100.000000 0.00 0.00 0.00 80,183.14
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013

Base Currency: USD - US DOLLAR

July 22, 2013

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
211,993.350 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 211,993.35
Base 100.000000 0.00 0.00 0.00 211,993.35
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
100,292.160 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 100,292.16
Base 100.000000 0.00 0.00 0.00 100,292.16
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
261,513.240 1.000000 NHID Local 100.000000 0.00 0.00 0.00 261,513.24
Base 100.000000 0.00 0.00 0.00 261,513.24
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
95,815.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 95,815.25
Base 100.000000 0.00 0.00 0.00 95,815.25
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,634.380 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 1,634.38
Base 100.000000 0.00 0.00 0.00 1,634.38
86199E9B7 STATE STREET TR 0.125% 31 Dec 2030 25 Apr2013 25 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
153,425.340 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 153,425.34
Base 100.000000 0.00 0.00 0.00 153,425.34
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
374,319.390 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 374,319.39
Base 100.000000 0.00 0.00 0.00 374,319.39
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
539,209.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 539,209.50
Base 100.000000 0.00 0.00 0.00 539,209.50
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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
33,228.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 33,228.00
Base 100.000000 0.00 0.00 0.00 33,228.00
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
40,640.580 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 40,640.58
Base 100.000000 0.00 0.00 0.00 40,640.58
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
18,303.260 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 18,303.26
Base 100.000000 0.00 0.00 0.00 18,303.26
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
156,973.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 156,973.50
Base 100.000000 0.00 0.00 0.00 156,973.50
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
69,229.490 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 69,229.49
Base 100.000000 0.00 0.00 0.00 69,229.49
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,179.680 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 5,179.68
Base 100.000000 0.00 0.00 0.00 5,179.68
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,461,913.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,461,913.00
Base 100.000000 0.00 0.00 0.00 1,461,913.00
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
54,408.970 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 54,408.97
Base 100.000000 0.00 0.00 0.00 54,408.97

Page 58

Prepared by State Street



Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 0.125% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,068.880 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 4,068.88
Base 100.000000 0.00 0.00 0.00 4,068.88
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
53,772.690 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 53,772.69
Base 100.000000 0.00 0.00 0.00 53,772.69
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
110,217.660 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 110,217.66
Base 100.000000 0.00 0.00 0.00 110,217.66
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
946,852.950 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 946,852.95
Base 100.000000 0.00 0.00 0.00 946,852.95
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
509,215.710 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 509,215.71
Base 100.000000 0.00 0.00 0.00 509,215.71
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
37,329.350 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 37,329.35
Base 100.000000 0.00 0.00 0.00 37,329.35
86199E9B7 STATE STREET TR 0.129% 31 Dec 2030 26 Apr2013 26 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
230,835.580 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 230,835.58
Base 100.000000 0.00 0.00 0.00 230,835.58
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,328.860 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 6,328.86
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 6,328.86
86199E9B7 STATE STREET TR 0.144% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
9,789,604.690 1.000000 NHEI Local 100.000000 0.00 0.00 0.00 9,789,604.69
Base 100.000000 0.00 0.00 0.00 9,789,604.69
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,206,635.940 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 3,206,635.94
Base 100.000000 0.00 0.00 0.00 3,206,635.94
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
357,871.380 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 357,871.38
Base 100.000000 0.00 0.00 0.00 357,871.38
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
254,145.210 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 254,145.21
Base 100.000000 0.00 0.00 0.00 254,145.21
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,265.410 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 2,265.41
Base 100.000000 0.00 0.00 0.00 2,265.41
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
9,187.500 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 9,187.50
Base 100.000000 0.00 0.00 0.00 9,187.50
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
503,387.080 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 503,387.08
Base 100.000000 0.00 0.00 0.00 503,387.08
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW

Page 60

STIF FUND

Prepared by State Street



Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013

Base Currency: USD - US DOLLAR

July 22, 2013

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
1,504.250 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,504.25
Base 100.000000 0.00 0.00 0.00 1,504.25
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
29,362.480 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 29,362.48
Base 100.000000 0.00 0.00 0.00 29,362.48
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
19,008.000 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 19,008.00
Base 100.000000 0.00 0.00 0.00 19,008.00
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
30,431.280 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 30,431.28
Base 100.000000 0.00 0.00 0.00 30,431.28
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
9,779.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 9,779.00
Base 100.000000 0.00 0.00 0.00 9,779.00
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,072.970 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 1,072.97
Base 100.000000 0.00 0.00 0.00 1,072.97
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
11,886.060 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 11,886.06
Base 100.000000 0.00 0.00 0.00 11,886.06
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 29 Apr2013 29 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
99,718.300 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 99,718.30
Base 100.000000 0.00 0.00 0.00 99,718.30
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/Csw
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STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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
1,957,004.270 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,957,004.27
Base 100.000000 0.00 0.00 0.00 1,957,004.27
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
650,193.060 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 650,193.06
Base 100.000000 0.00 0.00 0.00 650,193.06
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
849,001.260 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 849,001.26
Base 100.000000 0.00 0.00 0.00 849,001.26
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
840,836.440 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 840,836.44
Base 100.000000 0.00 0.00 0.00 840,836.44
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,643.760 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,643.76
Base 100.000000 0.00 0.00 0.00 1,643.76
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
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 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,100,446.500 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,100,446.50
Base 100.000000 0.00 0.00 0.00 1,100,446.50
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
73,056.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 73,056.00
Base 100.000000 0.00 0.00 0.00 73,056.00
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
105,269.130 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 105,269.13
Base 100.000000 0.00 0.00 0.00 105,269.13
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
54,013.180 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 54,013.18
Base 100.000000 0.00 0.00 0.00 54,013.18
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
18,120.570 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 18,120.57
Base 100.000000 0.00 0.00 0.00 18,120.57
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
454,555.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 454,555.11
Base 100.000000 0.00 0.00 0.00 454,555.11
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
31,211.460 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 31,211.46
Base 100.000000 0.00 0.00 0.00 31,211.46
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
28,407.500 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 28,407.50
Base 100.000000 0.00 0.00 0.00 28,407.50
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
85,657.510 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 85,657.51
Base 100.000000 0.00 0.00 0.00 85,657.51
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
63,022.380 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 63,022.38
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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 63,022.38
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
42,357.030 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 42,357.03
Base 100.000000 0.00 0.00 0.00 42,357.03
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 30 Apr2013 30 Apr 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
591,822.790 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 591,822.79
Base 100.000000 0.00 0.00 0.00 591,822.79
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
28,484.580 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 28,484.58
Base 100.000000 0.00 0.00 0.00 28,484.58
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
342,041.080 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 342,041.08
Base 100.000000 0.00 0.00 0.00 342,041.08
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
20,196.640 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 20,196.64
Base 100.000000 0.00 0.00 0.00 20,196.64
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
372,934.890 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 372,934.89
Base 100.000000 0.00 0.00 0.00 372,934.89
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
122.990 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 122.99
Base 100.000000 0.00 0.00 0.00 122.99
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
2,862,915.700 1.000000 NHDzZ Local 100.000000 0.00 0.00 0.00 2,862,915.70
Base 100.000000 0.00 0.00 0.00 2,862,915.70
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
2,376.970 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 2,376.97
Base 100.000000 0.00 0.00 0.00 2,376.97
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
60.120 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 60.12
Base 100.000000 0.00 0.00 0.00 60.12
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
344.340 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 344.34
Base 100.000000 0.00 0.00 0.00 344.34
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
294,399.790 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 294,399.79
Base 100.000000 0.00 0.00 0.00 294,399.79
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,432,072.940 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,432,072.94
Base 100.000000 0.00 0.00 0.00 1,432,072.94
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
0.360 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 0.36
Base 100.000000 0.00 0.00 0.00 0.36
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,458.200 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,458.20
Base 100.000000 0.00 0.00 0.00 1,458.20
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/Csw
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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
115,195.010 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 115,195.01
Base 100.000000 0.00 0.00 0.00 115,195.01
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
302,964.910 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 302,964.91
Base 100.000000 0.00 0.00 0.00 302,964.91
86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
0.020 1.000000 NHFR Local 100.000000 0.00 0.00 0.00 0.02
Base 100.000000 0.00 0.00 0.00 0.02
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,317,886.150 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,317,886.15
Base 100.000000 0.00 0.00 0.00 1,317,886.15
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
172.910 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 172.91
Base 100.000000 0.00 0.00 0.00 172.91
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
33,232.620 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 33,232.62
Base 100.000000 0.00 0.00 0.00 33,232.62
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
16,021.480 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 16,021.48
Base 100.000000 0.00 0.00 0.00 16,021.48
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
75.300 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 75.30
Base 100.000000 0.00 0.00 0.00 75.30
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STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,049.950 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,049.95
Base 100.000000 0.00 0.00 0.00 1,049.95
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
165,966.550 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 165,966.55
Base 100.000000 0.00 0.00 0.00 165,966.55
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
20.820 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 20.82
Base 100.000000 0.00 0.00 0.00 20.82
86199E9B7 STATE STREET TR 0.132% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
39,136.450 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 39,136.45
Base 100.000000 0.00 0.00 0.00 39,136.45
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
35,118.160 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 35,118.16
Base 100.000000 0.00 0.00 0.00 35,118.16
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
7,111.500 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 7,111.50
Base 100.000000 0.00 0.00 0.00 7,111.50
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
549,638.720 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 549,638.72
Base 100.000000 0.00 0.00 0.00 549,638.72
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
309,357.270 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 309,357.27
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STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 0.00 309,357.27
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
173,162.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 173,162.50
Base 100.000000 0.00 0.00 0.00 173,162.50
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
0.020 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 0.02
Base 100.000000 0.00 0.00 0.00 0.02
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
90,983.560 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 90,983.56
Base 100.000000 0.00 0.00 0.00 90,983.56
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
37,235.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 37,235.00
Base 100.000000 0.00 0.00 0.00 37,235.00
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
9,029.350 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 9,029.35
Base 100.000000 0.00 0.00 0.00 9,029.35
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
148,116.720 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 148,116.72
Base 100.000000 0.00 0.00 0.00 148,116.72
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
74,703.660 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 74,703.66
Base 100.000000 0.00 0.00 0.00 74,703.66
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
342,171.500 1.000000 NHDzZ Local 100.000000 0.00 0.00 0.00 342,171.50
Base 100.000000 0.00 0.00 0.00 342,171.50
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
622,808.960 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 622,808.96
Base 100.000000 0.00 0.00 0.00 622,808.96
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
981,276.150 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 981,276.15
Base 100.000000 0.00 0.00 0.00 981,276.15
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
251,686.180 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 251,686.18
Base 100.000000 0.00 0.00 0.00 251,686.18
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
229,404.900 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 229,404.90
Base 100.000000 0.00 0.00 0.00 229,404.90
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 02 May 2013 02 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,364,939.700 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,364,939.70
Base 100.000000 0.00 0.00 0.00 1,364,939.70
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
16,155.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 16,155.00
Base 100.000000 0.00 0.00 0.00 16,155.00
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
11,712.590 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 11,712.59
Base 100.000000 0.00 0.00 0.00 11,712.59
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST usb/Csw
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Composite ST TE STRE ET
April 1, 2013 to June 30, 2013 View Date: July 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
506,680.250 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 506,680.25
Base 100.000000 0.00 0.00 0.00 506,680.25
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
36,694.970 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 36,694.97
Base 100.000000 0.00 0.00 0.00 36,694.97
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
101,790.530 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 101,790.53
Base 100.000000 0.00 0.00 0.00 101,790.53
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
1,123,095.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,123,095.25
Base 100.000000 0.00 0.00 0.00 1,123,095.25
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
64,303.300 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 64,303.30
Base 100.000000 0.00 0.00 0.00 64,303.30
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
28,265,808.020 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 28,265,808.02
Base 100.000000 0.00 0.00 0.00 28,265,808.02
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
74,266.430 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 74,266.43
Base 100.000000 0.00 0.00 0.00 74,266.43
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
2,668.050 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 2,668.05
Base 100.000000 0.00 0.00 0.00 2,668.05
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 03 May 2013 03 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
570,759.210 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 570,759.21
Base 100.000000 0.00 0.00 0.00 570,759.21
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
19,008.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 19,008.00
Base 100.000000 0.00 0.00 0.00 19,008.00
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
13,305.170 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 13,305.17
Base 100.000000 0.00 0.00 0.00 13,305.17
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
168,020.420 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 168,020.42
Base 100.000000 0.00 0.00 0.00 168,020.42
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
28,901.240 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 28,901.24
Base 100.000000 0.00 0.00 0.00 28,901.24
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,527.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 4,527.50
Base 100.000000 0.00 0.00 0.00 4,527.50
86199E9B7 STATE STREET TR 0.135% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,181.350 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 3,181.35
Base 100.000000 0.00 0.00 0.00 3,181.35
86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
480,562.000 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 480,562.00
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 480,562.00
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,239,546.740 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,239,546.74
Base 100.000000 0.00 0.00 0.00 1,239,546.74
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
55,549.690 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 55,549.69
Base 100.000000 0.00 0.00 0.00 55,549.69
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,908,712.730 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,908,712.73
Base 100.000000 0.00 0.00 0.00 3,908,712.73
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
489.040 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 489.04
Base 100.000000 0.00 0.00 0.00 489.04
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,626,671.110 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,626,671.11
Base 100.000000 0.00 0.00 0.00 1,626,671.11
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,759,390.220 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,759,390.22
Base 100.000000 0.00 0.00 0.00 2,759,390.22
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
9,102.600 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 9,102.60
Base 100.000000 0.00 0.00 0.00 9,102.60
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 06 May 2013 06 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
8,769.110 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 8,769.11
Base 100.000000 0.00 0.00 0.00 8,769.11
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
194,815.350 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 194,815.35
Base 100.000000 0.00 0.00 0.00 194,815.35
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
86,051.990 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 86,051.99
Base 100.000000 0.00 0.00 0.00 86,051.99
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
332,731.710 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 332,731.71
Base 100.000000 0.00 0.00 0.00 332,731.71
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
374,383.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 374,383.75
Base 100.000000 0.00 0.00 0.00 374,383.75
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
102,283.280 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 102,283.28
Base 100.000000 0.00 0.00 0.00 102,283.28
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
2,666,313.760 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,666,313.76
Base 100.000000 0.00 0.00 0.00 2,666,313.76
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,587.030 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,587.03
Base 100.000000 0.00 0.00 0.00 1,587.03
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/Csw
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
3,886.720 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 3,886.72
Base 100.000000 0.00 0.00 0.00 3,886.72
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
100,101.090 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 100,101.09
Base 100.000000 0.00 0.00 0.00 100,101.09
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
8,715,713.180 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 8,715,713.18
Base 100.000000 0.00 0.00 0.00 8,715,713.18
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
212,247.060 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 212,247.06
Base 100.000000 0.00 0.00 0.00 212,247.06
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
149,179.500 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 149,179.50
Base 100.000000 0.00 0.00 0.00 149,179.50
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,895.600 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 4,895.60
Base 100.000000 0.00 0.00 0.00 4,895.60
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 07 May 2013 07 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,859.940 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 1,859.94
Base 100.000000 0.00 0.00 0.00 1,859.94
86199E9B7 STATE STREET TR 0.131% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,794,166.120 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,794,166.12
Base 100.000000 0.00 0.00 0.00 1,794,166.12
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 0.131% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
802,573.840 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 802,573.84
Base 100.000000 0.00 0.00 0.00 802,573.84
86199E9B7 STATE STREET TR 0.131% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,340.400 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 6,340.40
Base 100.000000 0.00 0.00 0.00 6,340.40
86199E9B7 STATE STREET TR 0.131% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,374.300 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 2,374.30
Base 100.000000 0.00 0.00 0.00 2,374.30
86199E9B7 STATE STREET TR 0.131% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,213.240 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 1,213.24
Base 100.000000 0.00 0.00 0.00 1,213.24
86199E9B7 STATE STREET TR 0.131% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
710.550 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 710.55
Base 100.000000 0.00 0.00 0.00 710.55
86199E9B7 STATE STREET TR 0.131% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
128,718.480 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 128,718.48
Base 100.000000 0.00 0.00 0.00 128,718.48
86199E9B7 STATE STREET TR 0.131% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
52,598.620 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 52,598.62
Base 100.000000 0.00 0.00 0.00 52,598.62
86199E9B7 STATE STREET TR 0.131% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
532,594.260 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 532,594.26
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July 22, 2013

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 0.00 532,594.26
86199E9B7 STATE STREET TR 0.131% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,354,231.790 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 4,354,231.79
Base 100.000000 0.00 0.00 0.00 4,354,231.79
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
398.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 398.00
Base 100.000000 0.00 0.00 0.00 398.00
86199E9B7 STATE STREET TR 0.131% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
404,164.780 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 404,164.78
Base 100.000000 0.00 0.00 0.00 404,164.78
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 08 May 2013 08 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
18,659.170 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 18,659.17
Base 100.000000 0.00 0.00 0.00 18,659.17
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
983.220 1.000000 NHID Local 100.000000 0.00 0.00 0.00 983.22
Base 100.000000 0.00 0.00 0.00 983.22
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,420.270 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 2,420.27
Base 100.000000 0.00 0.00 0.00 2,420.27
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
82,448.140 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 82,448.14
Base 100.000000 0.00 0.00 0.00 82,448.14
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
3,193.800 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 3,193.80
Base 100.000000 0.00 0.00 0.00 3,193.80
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
58,096.280 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 58,096.28
Base 100.000000 0.00 0.00 0.00 58,096.28
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
88,920.000 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 88,920.00
Base 100.000000 0.00 0.00 0.00 88,920.00
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
587,396.240 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 587,396.24
Base 100.000000 0.00 0.00 0.00 587,396.24
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
2,179.620 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 2,179.62
Base 100.000000 0.00 0.00 0.00 2,179.62
86199E9B7 STATE STREET TR 0.131% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
501.030 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 501.03
Base 100.000000 0.00 0.00 0.00 501.03
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
3,166,596.200 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 3,166,596.20
Base 100.000000 0.00 0.00 0.00 3,166,596.20
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
12,441.480 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 12,441.48
Base 100.000000 0.00 0.00 0.00 12,441.48
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST usb/Csw
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STIF FUND
19,884.520 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 19,884.52
Base 100.000000 0.00 0.00 0.00 19,884.52
86199E9B7 STATE STREET TR 0.127% 31 Dec 2030 09 May 2013 09 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
1,607.830 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 1,607.83
Base 100.000000 0.00 0.00 0.00 1,607.83
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
5,393.750 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 5,393.75
Base 100.000000 0.00 0.00 0.00 5,393.75
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
9,583.600 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 9,583.60
Base 100.000000 0.00 0.00 0.00 9,583.60
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
5,679.600 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 5,679.60
Base 100.000000 0.00 0.00 0.00 5,679.60
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
62,921.950 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 62,921.95
Base 100.000000 0.00 0.00 0.00 62,921.95
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
32,926.680 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 32,926.68
Base 100.000000 0.00 0.00 0.00 32,926.68
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
346,577.850 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 346,577.85
Base 100.000000 0.00 0.00 0.00 346,577.85
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View Date:
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
43,121.210 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 43,121.21
Base 100.000000 0.00 0.00 0.00 43,121.21
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,016,508.720 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 3,016,508.72
Base 100.000000 0.00 0.00 0.00 3,016,508.72
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
116,818.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 116,818.00
Base 100.000000 0.00 0.00 0.00 116,818.00
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
445.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 445.00
Base 100.000000 0.00 0.00 0.00 445.00
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
28,888.500 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 28,888.50
Base 100.000000 0.00 0.00 0.00 28,888.50
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,571,186.710 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 2,571,186.71
Base 100.000000 0.00 0.00 0.00 2,571,186.71
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
11,494.600 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 11,494.60
Base 100.000000 0.00 0.00 0.00 11,494.60
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,039,932.020 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,039,932.02
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View Date:
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 1,039,932.02
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
29,065.470 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 29,065.47
Base 100.000000 0.00 0.00 0.00 29,065.47
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
23,118.500 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 23,118.50
Base 100.000000 0.00 0.00 0.00 23,118.50
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
19,964.660 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 19,964.66
Base 100.000000 0.00 0.00 0.00 19,964.66
86199E9B7 STATE STREET TR 0.124% 31 Dec 2030 10 May 2013 10 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
7,583.410 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 7,583.41
Base 100.000000 0.00 0.00 0.00 7,583.41
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
117,652.510 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 117,652.51
Base 100.000000 0.00 0.00 0.00 117,652.51
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
309,875.000 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 309,875.00
Base 100.000000 0.00 0.00 0.00 309,875.00
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
14,600.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 14,600.00
Base 100.000000 0.00 0.00 0.00 14,600.00
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
8,009.510 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 8,009.51
Base 100.000000 0.00 0.00 0.00 8,009.51
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
16,780.160 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 16,780.16
Base 100.000000 0.00 0.00 0.00 16,780.16
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
149,205.660 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 149,205.66
Base 100.000000 0.00 0.00 0.00 149,205.66
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
368,215.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 368,215.50
Base 100.000000 0.00 0.00 0.00 368,215.50
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
2,855,658.100 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,855,658.10
Base 100.000000 0.00 0.00 0.00 2,855,658.10
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
346,974.210 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 346,974.21
Base 100.000000 0.00 0.00 0.00 346,974.21
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
114,991.520 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 114,991.52
Base 100.000000 0.00 0.00 0.00 114,991.52
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
7,334.600 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 7,334.60
Base 100.000000 0.00 0.00 0.00 7,334.60
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST usb/Csw
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
20,076.960 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 20,076.96
Base 100.000000 0.00 0.00 0.00 20,076.96
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
3,352.820 1.000000 NHID Local 100.000000 0.00 0.00 0.00 3,352.82
Base 100.000000 0.00 0.00 0.00 3,352.82
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
6,659.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 6,659.50
Base 100.000000 0.00 0.00 0.00 6,659.50
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 13 May 2013 13 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
132,454.890 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 132,454.89
Base 100.000000 0.00 0.00 0.00 132,454.89
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
7,653.600 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 7,653.60
Base 100.000000 0.00 0.00 0.00 7,653.60
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
828,809.100 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 828,809.10
Base 100.000000 0.00 0.00 0.00 828,809.10
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
449,211.270 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 449,211.27
Base 100.000000 0.00 0.00 0.00 449,211.27
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
2,352,444 .450 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 2,352,444 .45
Base 100.000000 0.00 0.00 0.00 2,352,444 .45
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
33,747.520 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 33,747.52
Base 100.000000 0.00 0.00 0.00 33,747.52
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
87,693.010 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 87,693.01
Base 100.000000 0.00 0.00 0.00 87,693.01
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
103,336.430 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 103,336.43
Base 100.000000 0.00 0.00 0.00 103,336.43
86199E9B7 STATE STREET TR 0.122% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,163.140 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 6,163.14
Base 100.000000 0.00 0.00 0.00 6,163.14
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,805,670.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,805,670.71
Base 100.000000 0.00 0.00 0.00 1,805,670.71
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
451,075.030 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 451,075.03
Base 100.000000 0.00 0.00 0.00 451,075.03
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,862,998.940 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,862,998.94
Base 100.000000 0.00 0.00 0.00 2,862,998.94
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,495.850 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 5,495.85
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 5,495.85
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
9,155.280 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 9,155.28
Base 100.000000 0.00 0.00 0.00 9,155.28
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 14 May 2013 14 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,702.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 4,702.00
Base 100.000000 0.00 0.00 0.00 4,702.00
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
39,409.090 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 39,409.09
Base 100.000000 0.00 0.00 0.00 39,409.09
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,270,062.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,270,062.25
Base 100.000000 0.00 0.00 0.00 1,270,062.25
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,612.370 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,612.37
Base 100.000000 0.00 0.00 0.00 1,612.37
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
524,256.370 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 524,256.37
Base 100.000000 0.00 0.00 0.00 524,256.37
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,568,718.760 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,568,718.76
Base 100.000000 0.00 0.00 0.00 1,568,718.76
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013

Base Currency: USD - US DOLLAR

July 22, 2013

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
1,024,020.340 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 1,024,020.34
Base 100.000000 0.00 0.00 0.00 1,024,020.34
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
1,148,945.600 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,148,945.60
Base 100.000000 0.00 0.00 0.00 1,148,945.60
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
1,250,468.090 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,250,468.09
Base 100.000000 0.00 0.00 0.00 1,250,468.09
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
37,912.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 37,912.00
Base 100.000000 0.00 0.00 0.00 37,912.00
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
194,488.240 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 194,488.24
Base 100.000000 0.00 0.00 0.00 194,488.24
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
7,339.540 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 7,339.54
Base 100.000000 0.00 0.00 0.00 7,339.54
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
23,150.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 23,150.00
Base 100.000000 0.00 0.00 0.00 23,150.00
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
2,985,818.960 1.000000 NHDzZ Local 100.000000 0.00 0.00 0.00 2,985,818.96
Base 100.000000 0.00 0.00 0.00 2,985,818.96
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/Csw
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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
1,241,322.760 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,241,322.76
Base 100.000000 0.00 0.00 0.00 1,241,322.76
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
572,843.760 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 572,843.76
Base 100.000000 0.00 0.00 0.00 572,843.76
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,671,962.870 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,671,962.87
Base 100.000000 0.00 0.00 0.00 2,671,962.87
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,516,449.800 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,516,449.80
Base 100.000000 0.00 0.00 0.00 1,516,449.80
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
87,037.360 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 87,037.36
Base 100.000000 0.00 0.00 0.00 87,037.36
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
68,661.010 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 68,661.01
Base 100.000000 0.00 0.00 0.00 68,661.01
86199E9B7 STATE STREET TR 0.121% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
405,052.570 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 405,052.57
Base 100.000000 0.00 0.00 0.00 405,052.57
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
510,137.590 1.000000 NHID Local 100.000000 0.00 0.00 0.00 510,137.59
Base 100.000000 0.00 0.00 0.00 510,137.59
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
33,471.200 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 33,471.20
Base 100.000000 0.00 0.00 0.00 33,471.20
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
56,317.350 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 56,317.35
Base 100.000000 0.00 0.00 0.00 56,317.35
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,297,653.540 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,297,653.54
Base 100.000000 0.00 0.00 0.00 1,297,653.54
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 15 May 2013 15 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
29,865.140 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 29,865.14
Base 100.000000 0.00 0.00 0.00 29,865.14
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
164,909.630 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 164,909.63
Base 100.000000 0.00 0.00 0.00 164,909.63
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
19,928.750 1.000000 NHID Local 100.000000 0.00 0.00 0.00 19,928.75
Base 100.000000 0.00 0.00 0.00 19,928.75
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
12,150.240 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 12,150.24
Base 100.000000 0.00 0.00 0.00 12,150.24
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
7,339.910 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 7,339.91
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013

Base Currency: USD - US DOLLAR

July 22, 2013

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 7,339.91
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,666.780 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 3,666.78
Base 100.000000 0.00 0.00 0.00 3,666.78
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
640,460.110 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 640,460.11
Base 100.000000 0.00 0.00 0.00 640,460.11
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
479,419.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 479,419.50
Base 100.000000 0.00 0.00 0.00 479,419.50
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
806,073.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 806,073.00
Base 100.000000 0.00 0.00 0.00 806,073.00
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
243,377.300 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 243,377.30
Base 100.000000 0.00 0.00 0.00 243,377.30
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
455,635.410 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 455,635.41
Base 100.000000 0.00 0.00 0.00 455,635.41
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
371,197.660 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 371,197.66
Base 100.000000 0.00 0.00 0.00 371,197.66
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CsSwW

Page 88

STIF FUND

Prepared by State Street



Purchase Report by Report Date

Composite

STATE STREET.

April 1, 2013 to June 30, 2013 View Date: July 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
23,748.360 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 23,748.36
Base 100.000000 0.00 0.00 0.00 23,748.36
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
1,023,718.550 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,023,718.55
Base 100.000000 0.00 0.00 0.00 1,023,718.55
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
323,568.750 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 323,568.75
Base 100.000000 0.00 0.00 0.00 323,568.75
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,801,300.400 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 1,801,300.40
Base 100.000000 0.00 0.00 0.00 1,801,300.40
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
569,415.970 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 569,415.97
Base 100.000000 0.00 0.00 0.00 569,415.97
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
2,887.500 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 2,887.50
Base 100.000000 0.00 0.00 0.00 2,887.50
86199E9B7 STATE STREET TR 0.119% 31 Dec 2030 16 May 2013 16 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
26,954.330 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 26,954.33
Base 100.000000 0.00 0.00 0.00 26,954.33
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
133,001.350 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 133,001.35
Base 100.000000 0.00 0.00 0.00 133,001.35
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST usb/Csw
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Composite ST TE STRE ET
April 1, 2013 to June 30, 2013 View Date: July 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
728,793.530 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 728,793.53
Base 100.000000 0.00 0.00 0.00 728,793.53
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
572,068.750 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 572,068.75
Base 100.000000 0.00 0.00 0.00 572,068.75
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST USD/CSW
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 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
951,381.320 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 951,381.32
Base 100.000000 0.00 0.00 0.00 951,381.32
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
178,085.130 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 178,085.13
Base 100.000000 0.00 0.00 0.00 178,085.13
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
69,015.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 69,015.00
Base 100.000000 0.00 0.00 0.00 69,015.00
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
11,655.940 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 11,655.94
Base 100.000000 0.00 0.00 0.00 11,655.94
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
31,070.250 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 31,070.25
Base 100.000000 0.00 0.00 0.00 31,070.25
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Composite

April 1, 2013 to June 30, 2013

View Date:

July 22, 2013

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,364,415.230 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 2,364,415.23
Base 100.000000 0.00 0.00 0.00 2,364,415.23
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,045,302.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,045,302.00
Base 100.000000 0.00 0.00 0.00 1,045,302.00
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
87,625.000 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 87,625.00
Base 100.000000 0.00 0.00 0.00 87,625.00
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
13,259.280 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 13,259.28
Base 100.000000 0.00 0.00 0.00 13,259.28
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
48,788.580 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 48,788.58
Base 100.000000 0.00 0.00 0.00 48,788.58
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
19,709.810 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 19,709.81
Base 100.000000 0.00 0.00 0.00 19,709.81
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 17 May 2013 17 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,927.030 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 5,927.03
Base 100.000000 0.00 0.00 0.00 5,927.03
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
57,457.350 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 57,457.35
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 57,457.35
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
376,746.860 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 376,746.86
Base 100.000000 0.00 0.00 0.00 376,746.86
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,107,446.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,107,446.75
Base 100.000000 0.00 0.00 0.00 1,107,446.75
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,470,009.330 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 3,470,009.33
Base 100.000000 0.00 0.00 0.00 3,470,009.33
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,420.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 6,420.00
Base 100.000000 0.00 0.00 0.00 6,420.00
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
22,105.050 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 22,105.05
Base 100.000000 0.00 0.00 0.00 22,105.05
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
86,205.210 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 86,205.21
Base 100.000000 0.00 0.00 0.00 86,205.21
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
9,257.620 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 9,257.62
Base 100.000000 0.00 0.00 0.00 9,257.62
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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
90,861.990 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 90,861.99
Base 100.000000 0.00 0.00 0.00 90,861.99
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
33,994.760 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 33,994.76
Base 100.000000 0.00 0.00 0.00 33,994.76
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
1,312.960 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 1,312.96
Base 100.000000 0.00 0.00 0.00 1,312.96
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
8,036.660 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 8,036.66
Base 100.000000 0.00 0.00 0.00 8,036.66
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
0.010 1.000000 NHEY 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 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
319,276.530 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 319,276.53
Base 100.000000 0.00 0.00 0.00 319,276.53
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
5,942,911.090 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 5,942,911.09
Base 100.000000 0.00 0.00 0.00 5,942,911.09
86199E9B7 STATE STREET TR 0.131% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
17,679.000 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 17,679.00
Base 100.000000 0.00 0.00 0.00 17,679.00
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 20 May 2013 20 May 2013 STATE STREET BANK AND TRUST usb/Csw
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STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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
2,883.190 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 2,883.19
Base 100.000000 0.00 0.00 0.00 2,883.19
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
119,915.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 119,915.75
Base 100.000000 0.00 0.00 0.00 119,915.75
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
753,988.760 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 753,988.76
Base 100.000000 0.00 0.00 0.00 753,988.76
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
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 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,157.000 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 2,157.00
Base 100.000000 0.00 0.00 0.00 2,157.00
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,886,289.310 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,886,289.31
Base 100.000000 0.00 0.00 0.00 2,886,289.31
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
12,881.820 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 12,881.82
Base 100.000000 0.00 0.00 0.00 12,881.82
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
11.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 11.00
Base 100.000000 0.00 0.00 0.00 11.00
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
23,466.930 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 23,466.93
Base 100.000000 0.00 0.00 0.00 23,466.93
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
18,279.250 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 18,279.25
Base 100.000000 0.00 0.00 0.00 18,279.25
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
935,820.420 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 935,820.42
Base 100.000000 0.00 0.00 0.00 935,820.42
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
19,430.100 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 19,430.10
Base 100.000000 0.00 0.00 0.00 19,430.10
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
302,270.610 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 302,270.61
Base 100.000000 0.00 0.00 0.00 302,270.61
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,528.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 3,628.25
Base 100.000000 0.00 0.00 0.00 3,528.25
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,042.400 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 2,042.40
Base 100.000000 0.00 0.00 0.00 2,042.40
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
12,014.750 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 12,014.75
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View Date:
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 12,014.75
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
124,662.350 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 124,662.35
Base 100.000000 0.00 0.00 0.00 124,662.35
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 21 May 2013 21 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
9,692.140 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 9,692.14
Base 100.000000 0.00 0.00 0.00 9,692.14
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
7,986.800 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 7,986.80
Base 100.000000 0.00 0.00 0.00 7,986.80
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
8,213.020 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 8,213.02
Base 100.000000 0.00 0.00 0.00 8,213.02
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
320,025.760 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 320,025.76
Base 100.000000 0.00 0.00 0.00 320,025.76
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,078.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 3,078.00
Base 100.000000 0.00 0.00 0.00 3,078.00
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
216.600 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 216.60
Base 100.000000 0.00 0.00 0.00 216.60
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
8,021.800 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 8,021.80
Base 100.000000 0.00 0.00 0.00 8,021.80
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
16,969.100 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 16,969.10
Base 100.000000 0.00 0.00 0.00 16,969.10
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
1,295.000 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 1,295.00
Base 100.000000 0.00 0.00 0.00 1,295.00
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
80,310.740 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 80,310.74
Base 100.000000 0.00 0.00 0.00 80,310.74
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
4,160,720.620 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 4,160,720.62
Base 100.000000 0.00 0.00 0.00 4,160,720.62
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
5,146.800 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 5,146.80
Base 100.000000 0.00 0.00 0.00 5,146.80
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 22 May 2013 22 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,576,622.500 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,576,622.50
Base 100.000000 0.00 0.00 0.00 1,576,622.50
86199E9B7 STATE STREET TR 0.111% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
21,060.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 21,060.00
Base 100.000000 0.00 0.00 0.00 21,060.00
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/Csw
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
29,033.460 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 29,033.46
Base 100.000000 0.00 0.00 0.00 29,033.46
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,364.800 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 6,364.80
Base 100.000000 0.00 0.00 0.00 6,364.80
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
41,739.110 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 41,739.11
Base 100.000000 0.00 0.00 0.00 41,739.11
86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,500,000.000 1.000000 NHEL 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
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
86,281.790 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 86,281.79
Base 100.000000 0.00 0.00 0.00 86,281.79
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,912,684.110 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 4,912,684.11
Base 100.000000 0.00 0.00 0.00 4,912,684.11
86199E9B7 STATE STREET TR 0.134% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,635.970 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 1,635.97
Base 100.000000 0.00 0.00 0.00 1,635.97
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
207,953.410 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 207,953.41
Base 100.000000 0.00 0.00 0.00 207,953.41
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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 0.115% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,438.700 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 3,438.70
Base 100.000000 0.00 0.00 0.00 3,438.70
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
500,577.540 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 500,577.54
Base 100.000000 0.00 0.00 0.00 500,577.54
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
32,913.100 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 32,913.10
Base 100.000000 0.00 0.00 0.00 32,913.10
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
103,665.780 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 103,665.78
Base 100.000000 0.00 0.00 0.00 103,665.78
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
533,424.500 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 533,424.50
Base 100.000000 0.00 0.00 0.00 533,424.50
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
15,923.630 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 15,923.63
Base 100.000000 0.00 0.00 0.00 15,923.63
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
936.800 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 936.80
Base 100.000000 0.00 0.00 0.00 936.80
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,317.760 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 3,317.76
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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 3,317.76
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 23 May 2013 23 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
21,014.000 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 21,014.00
Base 100.000000 0.00 0.00 0.00 21,014.00
86199E9B7 STATE STREET TR 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,515,339.210 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,515,339.21
Base 100.000000 0.00 0.00 0.00 2,515,339.21
86199E9B7 STATE STREET TR 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
24,485.500 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 24,485.50
Base 100.000000 0.00 0.00 0.00 24,485.50
86199E9B7 STATE STREET TR 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,029.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,029.00
Base 100.000000 0.00 0.00 0.00 1,029.00
86199E9B7 STATE STREET TR 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,972,597.820 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,972,597.82
Base 100.000000 0.00 0.00 0.00 1,972,597.82
86199E9B7 STATE STREET TR 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,972,963.780 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,972,963.78
Base 100.000000 0.00 0.00 0.00 1,972,963.78
86199E9B7 STATE STREET TR 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
14,813.650 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 14,813.65
Base 100.000000 0.00 0.00 0.00 14,813.65
86199E9B7 STATE STREET TR 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
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 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
11,192.520 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 11,192.52
Base 100.000000 0.00 0.00 0.00 11,192.52
86199E9B7 STATE STREET TR 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
9,273.650 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 9,273.65
Base 100.000000 0.00 0.00 0.00 9,273.65
86199E9B7 STATE STREET TR 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
52,983.310 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 52,983.31
Base 100.000000 0.00 0.00 0.00 52,983.31
86199E9B7 STATE STREET TR 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
538,497.720 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 538,497.72
Base 100.000000 0.00 0.00 0.00 538,497.72
86199E9B7 STATE STREET TR 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
2,930.410 1.000000 NHID Local 100.000000 0.00 0.00 0.00 2,930.41
Base 100.000000 0.00 0.00 0.00 2,930.41
86199E9B7 STATE STREET TR 0.108% 31 Dec 2030 24 May 2013 24 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
25,853.710 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 25,853.71
Base 100.000000 0.00 0.00 0.00 25,853.71
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
37,742.880 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 37,742.88
Base 100.000000 0.00 0.00 0.00 37,742.88
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST usb/Csw
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STIF FUND
31,121.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 31,121.25
Base 100.000000 0.00 0.00 0.00 31,121.25
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
738,322.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 738,322.00
Base 100.000000 0.00 0.00 0.00 738,322.00
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
14,779.480 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 14,779.48
Base 100.000000 0.00 0.00 0.00 14,779.48
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
27,576.780 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 27,576.78
Base 100.000000 0.00 0.00 0.00 27,576.78
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
289,302.390 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 289,302.39
Base 100.000000 0.00 0.00 0.00 289,302.39
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
460,212.820 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 460,212.82
Base 100.000000 0.00 0.00 0.00 460,212.82
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
1,504.250 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,504.25
Base 100.000000 0.00 0.00 0.00 1,504.25
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
1,579,848.710 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 1,579,848.71
Base 100.000000 0.00 0.00 0.00 1,579,848.71
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,297,621.750 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,297,621.75
Base 100.000000 0.00 0.00 0.00 1,297,621.75
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,985,195.420 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 2,985,195.42
Base 100.000000 0.00 0.00 0.00 2,985,195.42
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
10,563.300 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 10,563.30
Base 100.000000 0.00 0.00 0.00 10,563.30
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,353.600 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 5,353.60
Base 100.000000 0.00 0.00 0.00 5,353.60
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,010,364.870 1.000000 NHID Local 100.000000 0.00 0.00 0.00 1,010,364.87
Base 100.000000 0.00 0.00 0.00 1,010,364.87
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,225.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 2,225.50
Base 100.000000 0.00 0.00 0.00 2,225.50
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
17,919.240 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 17,919.24
Base 100.000000 0.00 0.00 0.00 17,919.24
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 28 May 2013 28 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
920,534.420 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 920,534.42
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View Date:

April 1, 2013 to June 30, 2013 July 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 0.00 920,534.42
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
279,160.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 279,160.75
Base 100.000000 0.00 0.00 0.00 279,160.75
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,193.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 3,193.00
Base 100.000000 0.00 0.00 0.00 3,193.00
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
58,346.170 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 58,346.17
Base 100.000000 0.00 0.00 0.00 58,346.17
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
999,022.150 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 999,022.15
Base 100.000000 0.00 0.00 0.00 999,022.15
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
855,790.160 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 855,790.16
Base 100.000000 0.00 0.00 0.00 855,790.16
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,554,271.680 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 2,554,271.68
Base 100.000000 0.00 0.00 0.00 2,554,271.68
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
726.000 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 726.00
Base 100.000000 0.00 0.00 0.00 726.00
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
143,675.580 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 143,675.58
Base 100.000000 0.00 0.00 0.00 143,675.58
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
9,600.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 9,600.00
Base 100.000000 0.00 0.00 0.00 9,600.00
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
32,336.000 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 32,336.00
Base 100.000000 0.00 0.00 0.00 32,336.00
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
479,423.200 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 479,423.20
Base 100.000000 0.00 0.00 0.00 479,423.20
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
6,920,321.670 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 6,920,321.67
Base 100.000000 0.00 0.00 0.00 6,920,321.67
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
63,195.750 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 63,195.75
Base 100.000000 0.00 0.00 0.00 63,195.75
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 29 May 2013 29 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
15,737.800 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 15,737.80
Base 100.000000 0.00 0.00 0.00 15,737.80
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
8,145.120 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 8,145.12
Base 100.000000 0.00 0.00 0.00 8,145.12
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/Csw
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View Date:
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
11,008.500 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 11,008.50
Base 100.000000 0.00 0.00 0.00 11,008.50
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
51,853.990 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 51,853.99
Base 100.000000 0.00 0.00 0.00 51,853.99
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
296,620.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 296,620.00
Base 100.000000 0.00 0.00 0.00 296,620.00
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
255,464.090 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 255,464.09
Base 100.000000 0.00 0.00 0.00 255,464.09
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
7,427,270.990 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 7,427,270.99
Base 100.000000 0.00 0.00 0.00 7,427,270.99
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,194.400 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 3,194.40
Base 100.000000 0.00 0.00 0.00 3,194.40
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
96,925.030 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 96,925.03
Base 100.000000 0.00 0.00 0.00 96,925.03
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
7,277.040 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 7,277.04
Base 100.000000 0.00 0.00 0.00 7,277.04
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STATE STREET.
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
430,298.610 1.000000 NHID Local 100.000000 0.00 0.00 0.00 430,298.61
Base 100.000000 0.00 0.00 0.00 430,298.61
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
35,954.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 35,954.50
Base 100.000000 0.00 0.00 0.00 35,954.50
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
37,228.800 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 37,228.80
Base 100.000000 0.00 0.00 0.00 37,228.80
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 30 May 2013 30 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
147,572.640 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 147,572.64
Base 100.000000 0.00 0.00 0.00 147,572.64
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
20,279.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 20,279.00
Base 100.000000 0.00 0.00 0.00 20,279.00
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
47,626.470 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 47,626.47
Base 100.000000 0.00 0.00 0.00 47,626.47
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
201,654.550 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 201,654.55
Base 100.000000 0.00 0.00 0.00 201,654.55
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
99,777.140 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 99,777.14
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STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 99,777 .14
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
153,340.470 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 153,340.47
Base 100.000000 0.00 0.00 0.00 153,340.47
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
48.500 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 48.50
Base 100.000000 0.00 0.00 0.00 48.50
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
48,112.210 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 48,112.21
Base 100.000000 0.00 0.00 0.00 48,112.21
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
371,019.470 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 371,019.47
Base 100.000000 0.00 0.00 0.00 371,019.47
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
465,636.370 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 465,636.37
Base 100.000000 0.00 0.00 0.00 465,636.37
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
455,418.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 455,418.75
Base 100.000000 0.00 0.00 0.00 455,418.75
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
85,658.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 85,658.00
Base 100.000000 0.00 0.00 0.00 85,658.00
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
76,712.570 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 76,712.57
Base 100.000000 0.00 0.00 0.00 76,712.57
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
1,233,075.000 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,233,075.00
Base 100.000000 0.00 0.00 0.00 1,233,075.00
86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
6,284,957.780 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 6,284,957.78
Base 100.000000 0.00 0.00 0.00 6,284,957.78
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,065.120 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 1,065.12
Base 100.000000 0.00 0.00 0.00 1,065.12
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
2,290,553.280 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 2,290,553.28
Base 100.000000 0.00 0.00 0.00 2,290,553.28
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
32,576.350 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 32,576.35
Base 100.000000 0.00 0.00 0.00 32,576.35
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 31 May 2013 31 May 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
345,881.150 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 345,881.15
Base 100.000000 0.00 0.00 0.00 345,881.15
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
337,968.520 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 337,968.52
Base 100.000000 0.00 0.00 0.00 337,968.52
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
STIF FUND
326,708.030 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 326,708.03
Base 100.000000 0.00 0.00 0.00 326,708.03
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
20,799.100 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 20,799.10
Base 100.000000 0.00 0.00 0.00 20,799.10
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
193,583.030 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 193,583.03
Base 100.000000 0.00 0.00 0.00 193,583.03
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
169,801.050 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 169,801.05
Base 100.000000 0.00 0.00 0.00 169,801.05
86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
284,322.910 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 284,322.91
Base 100.000000 0.00 0.00 0.00 284,322.91
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
22,393.850 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 22,393.85
Base 100.000000 0.00 0.00 0.00 22,393.85
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
191,239.940 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 191,239.94
Base 100.000000 0.00 0.00 0.00 191,239.94
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
82,273.870 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 82,273.87
Base 100.000000 0.00 0.00 0.00 82,273.87
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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 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
8,714.660 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 8,714.66
Base 100.000000 0.00 0.00 0.00 8,714.66
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
77,826.560 1.000000 NHID Local 100.000000 0.00 0.00 0.00 77,826.56
Base 100.000000 0.00 0.00 0.00 77,826.56
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,543,023.670 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,543,023.67
Base 100.000000 0.00 0.00 0.00 1,543,023.67
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6.820 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 6.82
Base 100.000000 0.00 0.00 0.00 6.82
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
107.330 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 107.33
Base 100.000000 0.00 0.00 0.00 107.33
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
0.010 1.000000 NHEI 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 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
23.540 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 23.54
Base 100.000000 0.00 0.00 0.00 23.54
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,948,706.050 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,948,706.05
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 2,948,706.05
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
0.370 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 0.37
Base 100.000000 0.00 0.00 0.00 0.37
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
20,811.540 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 20,811.54
Base 100.000000 0.00 0.00 0.00 20,811.54
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,312.560 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 5,312.56
Base 100.000000 0.00 0.00 0.00 5,312.56
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
104,853.380 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 104,853.38
Base 100.000000 0.00 0.00 0.00 104,853.38
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
353.210 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 353.21
Base 100.000000 0.00 0.00 0.00 353.21
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
466,242.890 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 466,242.89
Base 100.000000 0.00 0.00 0.00 466,242.89
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,103,071.130 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,103,071.13
Base 100.000000 0.00 0.00 0.00 1,103,071.13
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013

Base Currency: USD - US DOLLAR

July 22, 2013

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
92.960 1.000000 NHHG Local 100.000000 0.00 0.00 0.00 92.96
Base 100.000000 0.00 0.00 0.00 92.96
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
13,748.120 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 13,748.12
Base 100.000000 0.00 0.00 0.00 13,748.12
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
249,957.890 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 249,957.89
Base 100.000000 0.00 0.00 0.00 249,957.89
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
30,454.530 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 30,454.53
Base 100.000000 0.00 0.00 0.00 30,454.53
86199E9B7 STATE STREET TR 0.109% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
720.650 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 720.65
Base 100.000000 0.00 0.00 0.00 720.65
86199E9B7 STATE STREET TR 0.116% 31 Dec 2030 03 Jun 2013 03 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
89,907.970 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 89,907.97
Base 100.000000 0.00 0.00 0.00 89,907.97
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
108,363.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 108,363.00
Base 100.000000 0.00 0.00 0.00 108,363.00
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
100,624.360 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 100,624.36
Base 100.000000 0.00 0.00 0.00 100,624.36
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
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STATE STREET.

View Date:

April 1, 2013 to June 30, 2013

Base Currency: USD - US DOLLAR

July 22, 2013

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
381,072.800 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 381,072.80
Base 100.000000 0.00 0.00 0.00 381,072.80
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,309,300.180 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,309,300.18
Base 100.000000 0.00 0.00 0.00 1,309,300.18
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
161,143.030 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 161,143.03
Base 100.000000 0.00 0.00 0.00 161,143.03
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
207,119.000 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 207,119.00
Base 100.000000 0.00 0.00 0.00 207,119.00
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
14,700.410 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 14,700.41
Base 100.000000 0.00 0.00 0.00 14,700.41
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,815.870 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 6,815.87
Base 100.000000 0.00 0.00 0.00 6,815.87
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,053,091.440 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 4,053,091.44
Base 100.000000 0.00 0.00 0.00 4,053,091.44
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
500,481.490 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 500,481.49
Base 100.000000 0.00 0.00 0.00 500,481.49
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Composite

April 1, 2013 to June 30, 2013

View Date:

July 22, 2013

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
485,682.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 485,682.75
Base 100.000000 0.00 0.00 0.00 485,682.75
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
7,364.920 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 7,364.92
Base 100.000000 0.00 0.00 0.00 7,364.92
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,621,971.790 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,621,971.79
Base 100.000000 0.00 0.00 0.00 1,621,971.79
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
72,395.660 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 72,395.66
Base 100.000000 0.00 0.00 0.00 72,395.66
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
53,998.960 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 53,998.96
Base 100.000000 0.00 0.00 0.00 53,998.96
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
240,204.580 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 240,204.58
Base 100.000000 0.00 0.00 0.00 240,204.58
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
19,596.250 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 19,596.25
Base 100.000000 0.00 0.00 0.00 19,596.25
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 04 Jun 2013 04 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
25,485.800 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 25,485.80
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STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 25,485.80
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
7,276.510 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 7,276.51
Base 100.000000 0.00 0.00 0.00 7,276.51
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
31,392.130 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 31,392.13
Base 100.000000 0.00 0.00 0.00 31,392.13
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
866,369.070 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 866,369.07
Base 100.000000 0.00 0.00 0.00 866,369.07
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
72,974.830 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 72,974.83
Base 100.000000 0.00 0.00 0.00 72,974.83
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,252,614.080 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,252,614.08
Base 100.000000 0.00 0.00 0.00 1,252,614.08
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
483,431.160 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 483,431.16
Base 100.000000 0.00 0.00 0.00 483,431.16
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,195,334.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,195,334.00
Base 100.000000 0.00 0.00 0.00 2,195,334.00
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013

Base Currency: USD - US DOLLAR

July 22, 2013

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
10,782.240 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 10,782.24
Base 100.000000 0.00 0.00 0.00 10,782.24
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
401,350.740 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 401,350.74
Base 100.000000 0.00 0.00 0.00 401,350.74
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
49,053.090 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 49,053.09
Base 100.000000 0.00 0.00 0.00 49,053.09
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
92,932.310 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 92,932.31
Base 100.000000 0.00 0.00 0.00 92,932.31
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
4,872.750 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 4,872.75
Base 100.000000 0.00 0.00 0.00 4,872.75
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
5,774.970 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 5,774.97
Base 100.000000 0.00 0.00 0.00 5,774.97
86199E9B7 STATE STREET TR 0.115% 31 Dec 2030 05Jun 2013 05 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
9,073.200 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 9,073.20
Base 100.000000 0.00 0.00 0.00 9,073.20
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
825,346.400 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 825,346.40
Base 100.000000 0.00 0.00 0.00 825,346.40
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
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April 1, 2013 to June 30, 2013 View Date: July 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
6,225.540 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 6,225.54
Base 100.000000 0.00 0.00 0.00 6,225.54
86199E9B7  STATE STREET TR 0.114%  31Dec2030 06Jun2013 06 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
307,497.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 307,497.50
Base 100.000000 0.00 0.00 0.00 307,497.50
86199E9B7  STATE STREET TR 0.114%  31Dec2030 06Jun2013 06 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
5,214.570 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 5,214.57
Base 100.000000 0.00 0.00 0.00 5,214.57
86199E9B7  STATE STREET TR 0.114%  31Dec2030 06Jun2013 06 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
319,927.350 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 319,927.35
Base 100.000000 0.00 0.00 0.00 319,927.35
86199E9B7  STATE STREET TR 0.152%  31Dec2030 06Jun2013 06 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
35,987.050 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 35,987.05
Base 100.000000 0.00 0.00 0.00 35,987.05
86199E9B7  STATE STREET TR 0.114%  31Dec2030 06Jun2013 06 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
18,525.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 18,525.00
Base 100.000000 0.00 0.00 0.00 18,525.00
86199E9B7  STATE STREET TR 0.114%  31Dec2030 06Jun2013 06 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
33,892.790 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 33,892.79
Base 100.000000 0.00 0.00 0.00 33,892.79
86199E9B7  STATE STREET TR 0.114%  31Dec2030 06Jun2013 06 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
470,363.880 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 470,363.88
Base 100.000000 0.00 0.00 0.00 470,363.88
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STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 0.114% 31 Dec 2030 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
254,057.320 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 254,057.32
Base 100.000000 0.00 0.00 0.00 254,057.32
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,564.600 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 3,564.60
Base 100.000000 0.00 0.00 0.00 3,564.60
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
19,134.100 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 19,134.10
Base 100.000000 0.00 0.00 0.00 19,134.10
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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 0.114% 31 Dec 2030 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
712.260 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 712.26
Base 100.000000 0.00 0.00 0.00 712.26
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,936,592.300 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,936,592.30
Base 100.000000 0.00 0.00 0.00 1,936,592.30
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
593,597.690 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 593,597.69
Base 100.000000 0.00 0.00 0.00 593,597.69
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
27,606.290 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 27,606.29
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 27,606.29
86199E9B7 STATE STREET TR 0.114% 31 Dec 2030 06 Jun 2013 06 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
22,607.900 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 22,607.90
Base 100.000000 0.00 0.00 0.00 22,607.90
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
39,987.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 39,987.00
Base 100.000000 0.00 0.00 0.00 39,987.00
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
46,986.880 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 46,986.88
Base 100.000000 0.00 0.00 0.00 46,986.88
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
16,098.270 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 16,098.27
Base 100.000000 0.00 0.00 0.00 16,098.27
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
11,821.620 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 11,821.62
Base 100.000000 0.00 0.00 0.00 11,821.62
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
188,407.410 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 188,407.41
Base 100.000000 0.00 0.00 0.00 188,407.41
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
11,080.170 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 11,080.17
Base 100.000000 0.00 0.00 0.00 11,080.17
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
4,658.000 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 4,658.00
Base 100.000000 0.00 0.00 0.00 4,658.00
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
82,602.870 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 82,602.87
Base 100.000000 0.00 0.00 0.00 82,602.87
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
30,905.710 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 30,905.71
Base 100.000000 0.00 0.00 0.00 30,905.71
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
284,141.240 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 284,141.24
Base 100.000000 0.00 0.00 0.00 284,141.24
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
144,030.260 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 144,030.26
Base 100.000000 0.00 0.00 0.00 144,030.26
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
6,949.800 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 6,949.80
Base 100.000000 0.00 0.00 0.00 6,949.80
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,017,301.720 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,017,301.72
Base 100.000000 0.00 0.00 0.00 1,017,301.72
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,374.750 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 1,374.75
Base 100.000000 0.00 0.00 0.00 1,374.75
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
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STIF FUND
2,077.670 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 2,077.67
Base 100.000000 0.00 0.00 0.00 2,077.67
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,564.580 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 4,564.58
Base 100.000000 0.00 0.00 0.00 4,564.58
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 07 Jun 2013 07 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,039,417.310 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,039,417.31
Base 100.000000 0.00 0.00 0.00 1,039,417.31
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
515,654.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 515,654.00
Base 100.000000 0.00 0.00 0.00 515,654.00
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
476,317.280 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 476,317.28
Base 100.000000 0.00 0.00 0.00 476,317.28
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
8,155.180 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 8,155.18
Base 100.000000 0.00 0.00 0.00 8,155.18
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
17,426.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 17,426.00
Base 100.000000 0.00 0.00 0.00 17,426.00
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,098,999.880 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 1,098,999.88
Base 100.000000 0.00 0.00 0.00 1,098,999.88
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86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,934.910 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 4,934.91
Base 100.000000 0.00 0.00 0.00 4,934.91
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
450,640.850 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 450,640.85
Base 100.000000 0.00 0.00 0.00 450,640.85
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,109,731.010 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,109,731.01
Base 100.000000 0.00 0.00 0.00 1,109,731.01
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,789.190 1.000000 NHEU Local 100.000000 0.00 0.00 0.00 3,789.19
Base 100.000000 0.00 0.00 0.00 3,789.19
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,663.750 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 3,663.75
Base 100.000000 0.00 0.00 0.00 3,663.75
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
300,380.510 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 300,380.51
Base 100.000000 0.00 0.00 0.00 300,380.51
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
789,087.020 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 789,087.02
Base 100.000000 0.00 0.00 0.00 789,087.02
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
268,888.970 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 268,888.97
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Base 100.000000 0.00 0.00 0.00 268,888.97
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
48,166.840 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 48,166.84
Base 100.000000 0.00 0.00 0.00 48,166.84
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,843.900 1.000000 NHID Local 100.000000 0.00 0.00 0.00 3,843.90
Base 100.000000 0.00 0.00 0.00 3,843.90
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
117,100.430 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 117,100.43
Base 100.000000 0.00 0.00 0.00 117,100.43
86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
410,222.300 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 410,222.30
Base 100.000000 0.00 0.00 0.00 410,222.30
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 10Jun 2013 10 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
150,299.800 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 150,299.80
Base 100.000000 0.00 0.00 0.00 150,299.80
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 11Jun2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
176,788.090 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 176,788.09
Base 100.000000 0.00 0.00 0.00 176,788.09
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 11Jun2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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 0.112% 31 Dec 2030 11Jun2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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403,165.360 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 403,165.36
Base 100.000000 0.00 0.00 0.00 403,165.36
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 11Jun2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
6,626.100 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 6,626.10
Base 100.000000 0.00 0.00 0.00 6,626.10
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 11Jun2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
9,320.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 9,320.00
Base 100.000000 0.00 0.00 0.00 9,320.00
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 11Jun2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,276,349.890 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 1,276,349.89
Base 100.000000 0.00 0.00 0.00 1,276,349.89
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 11Jun2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
641,831.600 1.000000 NHDzZ Local 100.000000 0.00 0.00 0.00 641,831.60
Base 100.000000 0.00 0.00 0.00 641,831.60
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 11Jun2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
739,996.590 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 739,996.59
Base 100.000000 0.00 0.00 0.00 739,996.59
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 11Jun2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
231,099.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 231,099.50
Base 100.000000 0.00 0.00 0.00 231,099.50
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 11Jun 2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
123,690.560 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 123,690.56
Base 100.000000 0.00 0.00 0.00 123,690.56
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 11Jun 2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
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STIF FUND
3,471,110.730 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,471,110.73
Base 100.000000 0.00 0.00 0.00 3,471,110.73
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 11Jun2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,405,490.090 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,405,490.09
Base 100.000000 0.00 0.00 0.00 1,405,490.09
86199E9B7 STATE STREET TR 0.112% 31 Dec 2030 11Jun2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,805,906.720 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 3,805,906.72
Base 100.000000 0.00 0.00 0.00 3,805,906.72
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 11Jun2013 11 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
30,303.940 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 30,303.94
Base 100.000000 0.00 0.00 0.00 30,303.94
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
108,587.500 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 108,587.50
Base 100.000000 0.00 0.00 0.00 108,587.50
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,020,649.710 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,020,649.71
Base 100.000000 0.00 0.00 0.00 1,020,649.71
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
12,865.540 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 12,865.54
Base 100.000000 0.00 0.00 0.00 12,865.54
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
140,444.640 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 140,444.64
Base 100.000000 0.00 0.00 0.00 140,444.64
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86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
18,378.030 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 18,378.03
Base 100.000000 0.00 0.00 0.00 18,378.03
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
48,435.500 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 48,435.50
Base 100.000000 0.00 0.00 0.00 48,435.50
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
71,135.310 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 71,135.31
Base 100.000000 0.00 0.00 0.00 71,135.31
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
185,311.530 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 185,311.53
Base 100.000000 0.00 0.00 0.00 185,311.53
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
219,268.640 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 219,268.64
Base 100.000000 0.00 0.00 0.00 219,268.64
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
432,875.910 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 432,875.91
Base 100.000000 0.00 0.00 0.00 432,875.91
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
288,254.430 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 288,254.43
Base 100.000000 0.00 0.00 0.00 288,254.43
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,705,184.400 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,705,184.40
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Base 100.000000 0.00 0.00 0.00 2,705,184.40
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
220,816.060 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 220,816.06
Base 100.000000 0.00 0.00 0.00 220,816.06
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
8,693.160 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 8,693.16
Base 100.000000 0.00 0.00 0.00 8,693.16
86199E9B7 STATE STREET TR 0.117% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,063.500 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 1,063.50
Base 100.000000 0.00 0.00 0.00 1,063.50
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
99,744.430 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 99,744.43
Base 100.000000 0.00 0.00 0.00 99,744.43
86199E9B7 STATE STREET TR 0.106% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
153,073.330 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 153,073.33
Base 100.000000 0.00 0.00 0.00 153,073.33
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 12Jun 2013 12 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
147,826.240 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 147,826.24
Base 100.000000 0.00 0.00 0.00 147,826.24
86199E9B7 STATE STREET TR 1.000% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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22.260 1.000000 NHEL Local 100.000000 0.00 0.00 0.00 22.26
Base 100.000000 0.00 0.00 0.00 22.26
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
256,958.510 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 256,958.51
Base 100.000000 0.00 0.00 0.00 256,958.51
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
2,206.880 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 2,206.88
Base 100.000000 0.00 0.00 0.00 2,206.88
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
15,716.130 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 15,716.13
Base 100.000000 0.00 0.00 0.00 15,716.13
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
15,767.740 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 15,767.74
Base 100.000000 0.00 0.00 0.00 15,767.74
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
538,191.850 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 538,191.85
Base 100.000000 0.00 0.00 0.00 538,191.85
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
523,420.270 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 523,420.27
Base 100.000000 0.00 0.00 0.00 523,420.27
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
110,351.600 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 110,351.60
Base 100.000000 0.00 0.00 0.00 110,351.60
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
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STIF FUND
880,505.310 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 880,505.31
Base 100.000000 0.00 0.00 0.00 880,505.31
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
256,816.280 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 256,816.28
Base 100.000000 0.00 0.00 0.00 256,816.28
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
210,607.570 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 210,607.57
Base 100.000000 0.00 0.00 0.00 210,607.57
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
13,933.250 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 13,933.25
Base 100.000000 0.00 0.00 0.00 13,933.25
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
6,372.900 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 6,372.90
Base 100.000000 0.00 0.00 0.00 6,372.90
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
16,954.890 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 16,954.89
Base 100.000000 0.00 0.00 0.00 16,954.89
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,072,246.710 1.000000 NHID Local 100.000000 0.00 0.00 0.00 1,072,246.71
Base 100.000000 0.00 0.00 0.00 1,072,246.71
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 13 Jun 2013 13 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
219,414.610 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 219,414.61
Base 100.000000 0.00 0.00 0.00 219,414.61
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View Date:
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Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
74,683.770 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 74,683.77
Base 100.000000 0.00 0.00 0.00 74,683.77
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
30,345.100 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 30,345.10
Base 100.000000 0.00 0.00 0.00 30,345.10
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
219,707.610 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 219,707.61
Base 100.000000 0.00 0.00 0.00 219,707.61
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
313,174.540 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 313,174.54
Base 100.000000 0.00 0.00 0.00 313,174.54
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
100,674.420 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 100,674.42
Base 100.000000 0.00 0.00 0.00 100,674.42
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
208,020.030 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 208,020.03
Base 100.000000 0.00 0.00 0.00 208,020.03
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
77,510.640 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 77,510.64
Base 100.000000 0.00 0.00 0.00 77,510.64
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,905,321.500 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,905,321.50
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 1,905,321.50
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,017,406.530 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 3,017,406.53
Base 100.000000 0.00 0.00 0.00 3,017,406.53
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
176,188.420 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 176,188.42
Base 100.000000 0.00 0.00 0.00 176,188.42
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
10,101.420 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 10,101.42
Base 100.000000 0.00 0.00 0.00 10,101.42
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
32,500.000 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 32,500.00
Base 100.000000 0.00 0.00 0.00 32,500.00
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,051,140.270 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,051,140.27
Base 100.000000 0.00 0.00 0.00 2,051,140.27
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
7.960 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 7.96
Base 100.000000 0.00 0.00 0.00 7.96
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
760,649.320 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 760,649.32
Base 100.000000 0.00 0.00 0.00 760,649.32
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
580,015.260 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 580,015.26
Base 100.000000 0.00 0.00 0.00 580,015.26
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
330,003.860 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 330,003.86
Base 100.000000 0.00 0.00 0.00 330,003.86
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
48,973.660 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 48,973.66
Base 100.000000 0.00 0.00 0.00 48,973.66
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
84,877.130 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 84,877.13
Base 100.000000 0.00 0.00 0.00 84,877.13
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
5,654.400 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 5,654.40
Base 100.000000 0.00 0.00 0.00 5,654.40
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 14 Jun 2013 14 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
142,693.980 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 142,693.98
Base 100.000000 0.00 0.00 0.00 142,693.98
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun 2013 17 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
391,452.210 1.000000 NHID Local 100.000000 0.00 0.00 0.00 391,452.21
Base 100.000000 0.00 0.00 0.00 391,452.21
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun 2013 17 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
47,538.060 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 47,538.06
Base 100.000000 0.00 0.00 0.00 47,538.06
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun 2013 17 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
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STIF FUND
46,328.100 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 46,328.10
Base 100.000000 0.00 0.00 0.00 46,328.10
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun2013 17 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
21,574.680 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 21,574.68
Base 100.000000 0.00 0.00 0.00 21,574.68
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun2013 17 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
2,691.330 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 2,691.33
Base 100.000000 0.00 0.00 0.00 2,691.33
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun2013 17 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
9,000.810 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 9,000.81
Base 100.000000 0.00 0.00 0.00 9,000.81
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun2013 17 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
10,578.600 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 10,578.60
Base 100.000000 0.00 0.00 0.00 10,578.60
86199E9B7 STATE STREET TR 0.105% 31 Dec2030 17 Jun2013 17 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
1,063,214.740 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 1,063,214.74
Base 100.000000 0.00 0.00 0.00 1,063,214.74
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun2013 17 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
270,168.150 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 270,168.15
Base 100.000000 0.00 0.00 0.00 270,168.15
86199E9B7 STATE STREET TR 0.105% 31 Dec2030 17 Jun2013 17 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
486,429.670 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 486,429.67
Base 100.000000 0.00 0.00 0.00 486,429.67
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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 0.105% 31 Dec 2030 17 Jun 2013 17 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
434,219.590 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 434,219.59
Base 100.000000 0.00 0.00 0.00 434,219.59
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun 2013 17 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,022,490.430 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 1,022,490.43
Base 100.000000 0.00 0.00 0.00 1,022,490.43
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun 2013 17 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
67,070.720 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 67,070.72
Base 100.000000 0.00 0.00 0.00 67,070.72
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun 2013 17 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
161,550.830 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 161,550.83
Base 100.000000 0.00 0.00 0.00 161,550.83
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun 2013 17 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
563,330.680 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 563,330.68
Base 100.000000 0.00 0.00 0.00 563,330.68
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun 2013 17 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
149,133.300 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 149,133.30
Base 100.000000 0.00 0.00 0.00 149,133.30
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 17 Jun 2013 17 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
21,316.480 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 21,316.48
Base 100.000000 0.00 0.00 0.00 21,316.48
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
60,864.300 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 60,864.30
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Units/Original Face
Base 100.000000 0.00 0.00 0.00 60,864.30
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
92,789.100 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 92,789.10
Base 100.000000 0.00 0.00 0.00 92,789.10
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,059,930.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,059,930.75
Base 100.000000 0.00 0.00 0.00 1,059,930.75
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
752,299.560 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 752,299.56
Base 100.000000 0.00 0.00 0.00 752,299.56
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
14,510.590 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 14,510.59
Base 100.000000 0.00 0.00 0.00 14,510.59
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
71,647.360 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 71,647.36
Base 100.000000 0.00 0.00 0.00 71,647.36
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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3,576,472.010 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 3,576,472.01
Base 100.000000 0.00 0.00 0.00 3,576,472.01
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
15,745.170 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 15,745.17
Base 100.000000 0.00 0.00 0.00 15,745.17
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
823,752.580 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 823,752.58
Base 100.000000 0.00 0.00 0.00 823,752.58
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
156,659.840 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 156,659.84
Base 100.000000 0.00 0.00 0.00 156,659.84
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
3,645.710 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 3,645.71
Base 100.000000 0.00 0.00 0.00 3,645.71
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,950.270 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 1,950.27
Base 100.000000 0.00 0.00 0.00 1,950.27
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 18 Jun 2013 18 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
23,028.220 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 23,028.22
Base 100.000000 0.00 0.00 0.00 23,028.22
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 19Jun 2013 19 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
2,342,841.790 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 2,342,841.79
Base 100.000000 0.00 0.00 0.00 2,342,841.79
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 19Jun 2013 19 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
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STIF FUND
11,650.460 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 11,650.46
Base 100.000000 0.00 0.00 0.00 11,650.46
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 19Jun 2013 19 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
314,294.180 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 314,294.18
Base 100.000000 0.00 0.00 0.00 314,294.18
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 19Jun 2013 19 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
3,544,553.990 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 3,544,553.99
Base 100.000000 0.00 0.00 0.00 3,544,553.99
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 19Jun 2013 19 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
806,783.250 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 806,783.25
Base 100.000000 0.00 0.00 0.00 806,783.25
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 19Jun 2013 19 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,494,890.340 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,494,890.34
Base 100.000000 0.00 0.00 0.00 1,494,890.34
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 19Jun 2013 19 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
18,282.890 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 18,282.89
Base 100.000000 0.00 0.00 0.00 18,282.89
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 19Jun 2013 19 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
218,049.620 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 218,049.62
Base 100.000000 0.00 0.00 0.00 218,049.62
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 19Jun 2013 19 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,247,929.180 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,247,929.18
Base 100.000000 0.00 0.00 0.00 2,247,929.18
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86199E9B7  STATE STREET TR 0.107%  31Dec2030 19Jun2013 19 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
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 0.107%  31Dec2030 19Jun2013 19 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
13,622.700 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 13,622.70
Base 100.000000 0.00 0.00 0.00 13,622.70
86199E9B7  STATE STREET TR 0.107%  31Dec2030 19Jun2013 19 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
5,566.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 5,566.00
Base 100.000000 0.00 0.00 0.00 5,566.00
86199E9B7  STATE STREET TR 0.107%  31Dec2030 19Jun2013 19 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
12,485.290 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 12,485.29
Base 100.000000 0.00 0.00 0.00 12,485.29
86199E9B7 ~ STATE STREET TR 0.107%  31Dec2030 19Jun2013 19 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
11,110.420 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 11,110.42
Base 100.000000 0.00 0.00 0.00 11,110.42
86199E9B7 ~ STATE STREET TR 0.107%  31Dec2030 19Jun2013 19 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
164,112.300 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 164,112.30
Base 100.000000 0.00 0.00 0.00 164,112.30
86199E9B7  STATE STREET TR 0.105%  31Dec2030 20Jun2013 20 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
29,343.260 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 29,343.26
Base 100.000000 0.00 0.00 0.00 29,343.26
86199E9B7  STATE STREET TR 0.105%  31Dec2030 20Jun2013 20 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
827,391.890 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 827,391.89
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Base 100.000000 0.00 0.00 0.00 827,391.89
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,033.340 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 5,033.34
Base 100.000000 0.00 0.00 0.00 5,033.34
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
19,791.680 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 19,791.68
Base 100.000000 0.00 0.00 0.00 19,791.68
86199E9B7 STATE STREET TR 0.107% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
23,193.140 1.000000 NHHW Local 100.000000 0.00 0.00 0.00 23,193.14
Base 100.000000 0.00 0.00 0.00 23,193.14
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
25,581.070 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 25,581.07
Base 100.000000 0.00 0.00 0.00 25,581.07
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
4,804.900 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 4,804.90
Base 100.000000 0.00 0.00 0.00 4,804.90
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
11,784.850 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 11,784.85
Base 100.000000 0.00 0.00 0.00 11,784.85
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
60,553.190 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 60,553.19
Base 100.000000 0.00 0.00 0.00 60,553.19
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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STATE STREET.

View Date:

April 1, 2013 to June 30, 2013

Base Currency: USD - US DOLLAR

July 22, 2013

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
98,138.150 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 98,138.15
Base 100.000000 0.00 0.00 0.00 98,138.15
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
7,290.000 1.000000 NHDY Local 100.000000 0.00 0.00 0.00 7,290.00
Base 100.000000 0.00 0.00 0.00 7,290.00
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
2,094,848.410 1.000000 NHDzZ Local 100.000000 0.00 0.00 0.00 2,094,848.41
Base 100.000000 0.00 0.00 0.00 2,094,848.41
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
2,679,901.170 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 2,679,901.17
Base 100.000000 0.00 0.00 0.00 2,679,901.17
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
251,215.340 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 251,215.34
Base 100.000000 0.00 0.00 0.00 251,215.34
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,536.000 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 1,536.00
Base 100.000000 0.00 0.00 0.00 1,536.00
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
26,786.820 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 26,786.82
Base 100.000000 0.00 0.00 0.00 26,786.82
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 20 Jun 2013 20 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
457,871.820 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 457,871.82
Base 100.000000 0.00 0.00 0.00 457,871.82
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
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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
30,709.320 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 30,709.32
Base 100.000000 0.00 0.00 0.00 30,709.32
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
47,509.190 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 47,509.19
Base 100.000000 0.00 0.00 0.00 47,509.19
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
89,436.780 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 89,436.78
Base 100.000000 0.00 0.00 0.00 89,436.78
86199E9B7 STATE STREET TR 0.152% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
67,439.690 1.000000 NHIP Local 100.000000 0.00 0.00 0.00 67,439.69
Base 100.000000 0.00 0.00 0.00 67,439.69
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
379,017.000 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 379,017.00
Base 100.000000 0.00 0.00 0.00 379,017.00
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
29,084.550 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 29,084.55
Base 100.000000 0.00 0.00 0.00 29,084.55
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
330,786.080 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 330,786.08
Base 100.000000 0.00 0.00 0.00 330,786.08
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
7,705,271.660 1.000000 NHDZ Local 100.000000 0.00 0.00 0.00 7,705,271.66
Base 100.000000 0.00 0.00 0.00 7,705,271.66
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
113,652.390 1.000000 NHEH Local 100.000000 0.00 0.00 0.00 113,652.39
Base 100.000000 0.00 0.00 0.00 113,652.39
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
29,517.000 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 29,517.00
Base 100.000000 0.00 0.00 0.00 29,517.00
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,281.940 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 5,281.94
Base 100.000000 0.00 0.00 0.00 5,281.94
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
16,374.000 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 16,374.00
Base 100.000000 0.00 0.00 0.00 16,374.00
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
15,888.600 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 15,888.60
Base 100.000000 0.00 0.00 0.00 15,888.60
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
14,416.350 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 14,416.35
Base 100.000000 0.00 0.00 0.00 14,416.35
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
58,685.080 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 58,685.08
Base 100.000000 0.00 0.00 0.00 58,685.08
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 21Jun2013 21 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
7,170.300 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 7,170.30
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 100.000000 0.00 0.00 0.00 7,170.30
86199E9B7 STATE STREET TR 0.099% 31 Dec 2030 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
894,217.490 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 894,217.49
Base 100.000000 0.00 0.00 0.00 894,217.49
86199E9B7 STATE STREET TR 0.099% 31 Dec 2030 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
10,371.670 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 10,371.67
Base 100.000000 0.00 0.00 0.00 10,371.67
86199E9B7 STATE STREET TR 0.099% 31 Dec 2030 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,266.250 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 5,266.25
Base 100.000000 0.00 0.00 0.00 5,266.25
86199E9B7 STATE STREET TR 0.099% 31 Dec 2030 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
239,448.730 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 239,448.73
Base 100.000000 0.00 0.00 0.00 239,448.73
86199E9B7 STATE STREET TR 0.099% 31 Dec 2030 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,062.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 2,062.50
Base 100.000000 0.00 0.00 0.00 2,062.50
86199E9B7 STATE STREET TR 0.099% 31 Dec 2030 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,561,681.030 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 1,561,681.03
Base 100.000000 0.00 0.00 0.00 1,561,681.03
86199E9B7 STATE STREET TR 0.099% 31 Dec 2030 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
34,171.300 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 34,171.30
Base 100.000000 0.00 0.00 0.00 34,171.30
86199E9B7 STATE STREET TR 0.099% 31 Dec 2030 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
1,015,765.540 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 1,015,765.54
Base 100.000000 0.00 0.00 0.00 1,015,765.54
86199E9B7 STATE STREET TR 0.099% 31 Dec 2030 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
924.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 924.00
Base 100.000000 0.00 0.00 0.00 924.00
86199E9B7 STATE STREET TR 0.099% 31 Dec 2030 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST usb/CswW
STIF FUND
8,095.710 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 8,095.71
Base 100.000000 0.00 0.00 0.00 8,095.71
86199E9B7 STATE STREET TR 0.099% 31 Dec 2030 24 Jun 2013 24 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
5,615,439.110 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 5,615,439.11
Base 100.000000 0.00 0.00 0.00 5,615,439.11
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
12,686.630 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 12,686.63
Base 100.000000 0.00 0.00 0.00 12,686.63
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
6,434.380 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 6,434.38
Base 100.000000 0.00 0.00 0.00 6,434.38
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
1,653,636.040 1.000000 NHDzZ Local 100.000000 0.00 0.00 0.00 1,653,636.04
Base 100.000000 0.00 0.00 0.00 1,653,636.04
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
STIF FUND
7,296.000 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 7,296.00
Base 100.000000 0.00 0.00 0.00 7,296.00
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/Csw
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STIF FUND
540,283.480 1.000000 NHEB Local 100.000000 0.00 0.00 0.00 540,283.48
Base 100.000000 0.00 0.00 0.00 540,283.48
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
325,556.520 1.000000 NHFI Local 100.000000 0.00 0.00 0.00 325,556.52
Base 100.000000 0.00 0.00 0.00 325,556.52
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
478,868.670 1.000000 NHFJ Local 100.000000 0.00 0.00 0.00 478,868.67
Base 100.000000 0.00 0.00 0.00 478,868.67
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,173,539.120 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 1,173,539.12
Base 100.000000 0.00 0.00 0.00 1,173,539.12
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
34,049.010 1.000000 NHHJ Local 100.000000 0.00 0.00 0.00 34,049.01
Base 100.000000 0.00 0.00 0.00 34,049.01
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
14,883,720.550 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 14,883,720.55
Base 100.000000 0.00 0.00 0.00 14,883,720.55
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
16,044,778.980 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 16,044,778.98
Base 100.000000 0.00 0.00 0.00 16,044,778.98
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
448,947.200 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 448,947.20
Base 100.000000 0.00 0.00 0.00 448,947.20
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Units/Original Face
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
103,047.230 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 103,047.23
Base 100.000000 0.00 0.00 0.00 103,047.23
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
5,363.030 1.000000 NHHV Local 100.000000 0.00 0.00 0.00 5,363.03
Base 100.000000 0.00 0.00 0.00 5,363.03
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
13,662.750 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 13,662.75
Base 100.000000 0.00 0.00 0.00 13,662.75
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
11,990.330 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 11,990.33
Base 100.000000 0.00 0.00 0.00 11,990.33
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
258,344.820 1.000000 NHID Local 100.000000 0.00 0.00 0.00 258,344.82
Base 100.000000 0.00 0.00 0.00 258,344.82
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 25Jun 2013 25 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
49,424.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 49,424.50
Base 100.000000 0.00 0.00 0.00 49,424.50
86199E9B7 STATE STREET TR 0.102% 31 Dec 2030 26 Jun 2013 26 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
58,764.070 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 58,764.07
Base 100.000000 0.00 0.00 0.00 58,764.07
86199E9B7 STATE STREET TR 0.102% 31 Dec 2030 26 Jun 2013 26 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,573,045.320 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 2,573,045.32
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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 2,573,045.32
86199E9B7 STATE STREET TR 0.102% 31 Dec 2030 26 Jun 2013 26 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,113,493.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,113,493.00
Base 100.000000 0.00 0.00 0.00 1,113,493.00
86199E9B7 STATE STREET TR 0.102% 31 Dec 2030 26 Jun 2013 26 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
228,080.970 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 228,080.97
Base 100.000000 0.00 0.00 0.00 228,080.97
86199E9B7 STATE STREET TR 0.104% 31 Dec 2030 26 Jun 2013 26 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,729.750 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 2,729.75
Base 100.000000 0.00 0.00 0.00 2,729.75
86199E9B7 STATE STREET TR 0.102% 31 Dec 2030 26 Jun 2013 26 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
33,257.360 1.000000 NHHL Local 100.000000 0.00 0.00 0.00 33,257.36
Base 100.000000 0.00 0.00 0.00 33,257.36
86199E9B7 STATE STREET TR 0.102% 31 Dec 2030 26 Jun 2013 26 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,740,695.510 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 2,740,695.51
Base 100.000000 0.00 0.00 0.00 2,740,695.51
86199E9B7 STATE STREET TR 0.102% 31 Dec 2030 26 Jun 2013 26 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
105,119.210 1.000000 NHHO Local 100.000000 0.00 0.00 0.00 105,119.21
Base 100.000000 0.00 0.00 0.00 105,119.21
86199E9B7 STATE STREET TR 0.102% 31 Dec 2030 26 Jun 2013 26 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
20,638.750 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 20,638.75
Base 100.000000 0.00 0.00 0.00 20,638.75
86199E9B7 STATE STREET TR 0.102% 31 Dec 2030 26 Jun 2013 26 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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100,456.920 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 100,456.92
Base 100.000000 0.00 0.00 0.00 100,456.92
86199E9B7  STATE STREET TR 0.102%  31Dec2030 26Jun2013 26 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
32,497.500 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 32,497.50
Base 100.000000 0.00 0.00 0.00 32,497.50
86199E9B7  STATE STREET TR 0.102%  31Dec2030 26Jun2013 26 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
3,168.440 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 3,168.44
Base 100.000000 0.00 0.00 0.00 3,168.44
86199E9B7  STATE STREET TR 0.103%  31Dec2030 27Jun2013 27 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
7,263.700 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 7,263.70
Base 100.000000 0.00 0.00 0.00 7,263.70
86199E9B7  STATE STREET TR 0.103%  31Dec2030 27Jun2013 27 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
17,238.800 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 17,238.80
Base 100.000000 0.00 0.00 0.00 17,238.80
86199E9B7  STATE STREET TR 0.103%  31Dec2030 27Jun2013 27 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
36,270.140 1.000000 NHIM Local 100.000000 0.00 0.00 0.00 36,270.14
Base 100.000000 0.00 0.00 0.00 36,270.14
86199E9B7  STATE STREET TR 0.103%  31Dec2030 27Jun2013 27 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
343,812.940 1.000000 NHIO Local 100.000000 0.00 0.00 0.00 343,812.94
Base 100.000000 0.00 0.00 0.00 343,812.94
86199E9B7 ~ STATE STREET TR 0.103%  31Dec2030 27Jun2013 27 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
STIF FUND
39,054.760 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 39,054.76
Base 100.000000 0.00 0.00 0.00 39,054.76
86199E9B7 ~ STATE STREET TR 0.103%  31Dec2030 27Jun2013 27 Jun 2013 STATE STREET BANK AND TRUST USD/CSW
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STIF FUND
9,957.820 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 9,957.82
Base 100.000000 0.00 0.00 0.00 9,957.82
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 27 Jun 2013 27 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,048,432.750 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 1,048,432.75
Base 100.000000 0.00 0.00 0.00 1,048,432.75
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 27 Jun 2013 27 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
138,335.510 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 138,335.51
Base 100.000000 0.00 0.00 0.00 138,335.51
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 27 Jun 2013 27 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
366,045.830 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 366,045.83
Base 100.000000 0.00 0.00 0.00 366,045.83
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 27 Jun 2013 27 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
609,423.030 1.000000 NHHP Local 100.000000 0.00 0.00 0.00 609,423.03
Base 100.000000 0.00 0.00 0.00 609,423.03
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 27 Jun 2013 27 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
20,069.100 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 20,069.10
Base 100.000000 0.00 0.00 0.00 20,069.10
86199E9B7 STATE STREET TR 0.103% 31 Dec 2030 27 Jun 2013 27 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
31,680.300 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 31,680.30
Base 100.000000 0.00 0.00 0.00 31,680.30
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,082,322.930 1.000000 NHHM Local 100.000000 0.00 0.00 0.00 1,082,322.93
Base 100.000000 0.00 0.00 0.00 1,082,322.93
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86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
93,471.940 1.000000 NHHY Local 100.000000 0.00 0.00 0.00 93,471.94
Base 100.000000 0.00 0.00 0.00 93,471.94
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
150,644.150 1.000000 NHHZ Local 100.000000 0.00 0.00 0.00 150,644.15
Base 100.000000 0.00 0.00 0.00 150,644.15
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
21,343.470 1.000000 NHIB Local 100.000000 0.00 0.00 0.00 21,343.47
Base 100.000000 0.00 0.00 0.00 21,343.47
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
71,852.520 1.000000 NHIH Local 100.000000 0.00 0.00 0.00 71,852.52
Base 100.000000 0.00 0.00 0.00 71,852.52
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
58,646.220 1.000000 NHIL Local 100.000000 0.00 0.00 0.00 58,646.22
Base 100.000000 0.00 0.00 0.00 58,646.22
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
650,205.170 1.000000 NHEN Local 100.000000 0.00 0.00 0.00 650,205.17
Base 100.000000 0.00 0.00 0.00 650,205.17
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
30,516.590 1.000000 NHEX Local 100.000000 0.00 0.00 0.00 30,516.59
Base 100.000000 0.00 0.00 0.00 30,516.59
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
411.000 1.000000 NHEY Local 100.000000 0.00 0.00 0.00 411.00
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Base 100.000000 0.00 0.00 0.00 411.00
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
44,982.120 1.000000 NHEZ Local 100.000000 0.00 0.00 0.00 44,982.12
Base 100.000000 0.00 0.00 0.00 44,982.12
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
2,036,237.080 1.000000 NHFS Local 100.000000 0.00 0.00 0.00 2,036,237.08
Base 100.000000 0.00 0.00 0.00 2,036,237.08
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
244,685.210 1.000000 NHDF Local 100.000000 0.00 0.00 0.00 244,685.21
Base 100.000000 0.00 0.00 0.00 244,685.21
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
193,129.240 1.000000 NHDM Local 100.000000 0.00 0.00 0.00 193,129.24
Base 100.000000 0.00 0.00 0.00 193,129.24
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
105,298.770 1.000000 NHDU Local 100.000000 0.00 0.00 0.00 105,298.77
Base 100.000000 0.00 0.00 0.00 105,298.77
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
60,417.250 1.000000 NHDX Local 100.000000 0.00 0.00 0.00 60,417.25
Base 100.000000 0.00 0.00 0.00 60,417.25
86199E9B7 STATE STREET TR 0.118% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
STIF FUND
1,609,689.990 1.000000 NHEG Local 100.000000 0.00 0.00 0.00 1,609,689.99
Base 100.000000 0.00 0.00 0.00 1,609,689.99
86199E9B7 STATE STREET TR 0.105% 31 Dec 2030 28 Jun 2013 28 Jun 2013 STATE STREET BANK AND TRUST usb/CsSwW
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800,750.000 1.000000 NHEM Local 100.000000 0.00 0.00 0.00 800,750.00
Base 100.000000 0.00 0.00 0.00 800,750.00
86199E9B7 Total
556,114,043.770 Local 0.00 0.00 0.00 556,114,043.77
Base 0.00 0.00 0.00 556,114,043.77
912796BB4 TREASURY BILL 0.01% 12 Sep 2013 05Jun 2013 06 Jun 2013 J P MORGAN SECURITIES INC USD/DTC
7,900,000.000 1.000000 NHEM Local 99.999999 0.00 0.00 0.00 7,899,999.99
Base 99.999999 0.00 0.00 0.00 7,899,999.99
US DOLLAR Total
709,598,776.100 Local 0.00 0.00 0.00 709,598,776.09
Base 0.00 0.00 0.00 709,598,776.09
CASH EQUIVALENTS Total
709,598,776.100
Base 0.00 0.00 0.00 709,598,776.09
EQUITY
AUSTRALIAN DOLLAR
604199901 RAMSAY HEALTH CARE LTD COMMON STOCK NPV 02 May 2013 07 May 2013 MACQUARIEBANK LIMITED AUD/AU8 0.05
614.000 0.974801 NHHP Local 32.031808 0.00 29.50 0.00 19,697.03
Base 32.859843 0.00 30.26 0.00 20,206.21
03 May 2013 08 May 2013 MACQUARIEBANK LIMITED AUD/AU8 0.05
7,346.000 0.969697 NHHP Local 32.429000 0.00 357.33 0.00 238,580.76
Base 33.442405 0.00 368.50 0.00 246,036.40
06 May 2013 09 May 2013 MACQUARIEBANK LIMITED AUD/AU8 0.05
5,869.000 0.975895 NHHP Local 32.713900 0.00 288.00 0.00 192,285.88
Base 33.521947 0.00 295.11 0.00 197,035.42
07 May 2013 10 May 2013 MACQUARIEBANK LIMITED AUD/AU8 0.05
6,372.000 0.984107 NHHP Local 32.716300 0.00 312.70 0.00 208,780.96
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Base 33.244657 0.00 317.75 0.00 212,152.70
08 May 2013 13 May 2013 MACQUARIEBANK LIMITED AUD/AU8 0.05
9,567.000 0.981981 NHHP Local 33.451500 0.00 480.05 0.00 320,510.55
Base 34.065323 0.00 488.86 0.00 326,391.80
09 May 2013 14 May 2013 MACQUARIEBANK LIMITED AUD/AU8 0.05
9,516.000 0.981162 NHHP Local 33.467800 0.00 477.72 0.00 318,957.30
Base 34.110371 0.00 486.89 0.00 325,081.18
604199901 Total

39,284.000 Local 0.00 1,945.30 0.00 1,298,812.48
Base 0.00 1,987.37 0.00 1,326,903.71
606558005 AUST AND NZ BANKING GROUP COMMON STOCK NPV~ 08 Apr2013 11 Apr 2013 LOOP CAPITAL MARKETS LLC AUD/AU8 0.03
12,662.000 0.962603 NHHJ Local 27.856300 0.00 352.72 0.00 353,069.19
Base 28.938514 0.00 366.42 0.00 366,785.88

15 May 2013 OPEN AUTREPAT-DIV RE AUD/AU8
2,542.000 1.011583 NHHJ Local 28.969398 0.00 0.00 0.00 73,640.21
Base 28.637688 0.00 0.00 0.00 72,797.00

606558005 Total

15,204.000 Local 0.00 352.72 0.00 426,709.40
Base 0.00 366.42 0.00 439,582.88

607614005 WESTPAC BANKING CORP COMMON STOCK NPV 17 May 2013 OPEN AUTREPAT-DIV RE AUD/AU8
3,936.000 1.027116 NHHJ Local 28.945365 0.00 0.00 0.00 113,928.96
Base 28.181203 0.00 0.00 0.00 110,921.22
612345900 COCA COLA AMATIL LTD COMMON STOCK NPV~ 08 Apr2013 11 Apr 2013 LOOP CAPITAL MARKETS LLC AUD/AU8 0.01
21,107.000 0.962603 NHHJ Local 14.281700 0.00 301.44 0.00 301,745.28
Base 14.836542 0.00 313.15 0.00 313,468.04

612922906 ASXLTD COMMON STOCK NPV 14 Jun 2013 21 Jun 2013 UBS WARBURG AUSTRALIA EQUITIES AUD/AU8
553.000 1.043079 NHHJ Local 30.000000 0.00 0.00 0.00 16,590.00
Base 28.761005 0.00 0.00 0.00 15,904.84
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617350905 HARVEY NORMAN HOLDINGS LTD COMMON STOCK NPV~ 08 Apr2013 11 Apr 2013 LOOP CAPITAL MARKETS LLC AUD/AU8
19,709.000 0.962603 NHHJ Local 2.689000 0.00 53.00 0.00 53,050.50
Base 2.793467 0.00 55.06 0.00 55,111.50
617448907 IINET LTD COMMON STOCK NPV 09 May 2013 14 May 2013 ITG AUSTRALIA LTD. AUD/AU8 0.01
98,800.000 0.981162 NHEG Local 6.499000 0.00 1,027.36 0.00 643,128.56
Base 6.623779 0.00 1,047.08 0.00 655,476.42
620569905 INVESTA OFFICE FUND REIT NPV 19 Apr 2013 24 Apr 2013 ITG AUSTRALIA LTD. AUD/AU8 0.01
211,400.000 0.971204 NHEG Local 3.315300 0.00 1,121.37 0.00 701,975.79
Base 3.413598 0.00 1,154.62 0.00 722,789.23
622010007 RIO TINTO LTD COMMON STOCK NPV 11 Apr2013 15 Apr 2013 AUTREPAT-DIV RE AUD/AU8
213.000 0.946746 NHHJ Local 58.238403 0.00 0.00 0.00 12,404.78
Base 61.514285 0.00 0.00 0.00 13,102.54
635214901 FLIGHT CENTRE LTD COMMON STOCK NPV~ 08 Apr2013 11 Apr 2013 LOOP CAPITAL MARKETS LLC AUD/AU8 0.04
2,044.000 0.962603 NHHJ Local 34.185300 0.00 69.87 0.00 69,944.62
Base 35.513394 0.00 72.58 0.00 72,661.96
645800004 ORICALTD COMMON STOCK NPV 03 Jun 2013 OPEN AUTREPAT-DIV RE AUD/AU8
204.000 1.023594 NHHJ Local 21.037058 0.00 0.00 0.00 4,291.56
Base 20.552151 0.00 0.00 0.00 4,192.65
656407905 MAXITRANS INDUSTRIES LTD COMMON STOCK NPV 15 May 2013 20 May 2013 CABRERA CAPITAL MARKETS LLC AUD/AU8
23,014.000 1.011583 NHHV Local 1.315500 0.00 18.16 0.00 30,293.08
Base 1.300437 0.00 17.95 0.00 29,946.21
17 May 2013 22 May 2013 CABRERA CAPITAL MARKETS LLC AUD/AU8
53,436.000 1.027116 NHHV Local 1.296300 0.00 41.56 0.00 69,310.65
Base 1.262078 0.00 40.46 0.00 67,480.84
30 May 2013 04 Jun 2013 CABRERA CAPITAL MARKETS LLC AUD/AU8
14,325.000 1.035090 NHHV Local 1.193700 0.00 10.26 0.00 17,110.01
Base 1.153233 0.00 9.91 0.00 16,529.97
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31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC AUD/AU8
30,200.000 1.041124 NHHV Local 1.201300 0.00 18.14 0.00 36,297.40
Base 1.153849 0.00 17.42 0.00 34,863.67
04 Jun 2013 07 Jun 2013 CABRERA CAPITAL MARKETS LLC AUD/AU8
11,474.000 1.037291 NHHV Local 1.212398 0.00 8.35 0.00 13,919.40
Base 1.168812 0.00 8.05 0.00 13,418.99
06 Jun 2013 12 Jun 2013 CABRERA CAPITAL MARKETS LLC AUD/AU8
8,573.000 1.042155 NHHV Local 1.065100 0.00 5.48 0.00 9,136.58
Base 1.022017 0.00 5.26 0.00 8,767.01
07 Jun 2013 13 Jun 2013 CABRERA CAPITAL MARKETS LLC AUD/AU8
34,895.000 1.053519 NHHV Local 1.002000 0.00 20.98 0.00 34,985.77
Base 0.951098 0.00 19.91 0.00 33,208.49
27 Jun 2013 OPEN CABRERA CAPITAL MARKETS LLC AUD/AU8
5,076.000 1.077354 NHHV Local 1.005280 0.00 3.06 0.00 5,105.86
Base 0.933101 0.00 2.84 0.00 4,739.26
28 Jun 2013 OPEN CABRERA CAPITAL MARKETS LLC AUD/AU8
6,456.000 1.090869 NHHV Local 1.047011 0.00 4.06 0.00 6,763.56
Base 0.959795 0.00 3.72 0.00 6,200.16
656407905 Total
187,449.000 Local 0.00 130.05 0.00 222,922.31
Base 0.00 125.52 0.00 215,154.60
656570900 ABACUS PROPERTY GROUP REIT NPV 02 May 2013 07 May 2013 UBS SECURITIES ASIA LTD AUD/AU8
20,760.000 0.974801 NHHV Local 2.362000 0.00 24.52 0.00 49,059.64
Base 2.423059 0.00 2515 0.00 50,327.85
03 May 2013 08 May 2013 CITIGROUPGLOBAL MARKETS INC. AUD/AU8
16,400.000 0.970214 NHHV Local 2.359800 0.00 19.35 0.00 38,720.07
Base 2.432247 0.00 19.94 0.00 39,908.79
06 May 2013 09 May 2013 CREDIT SUISSE SECURITIES (USA) LLC AUD/AU8
16,300.000 0.975895 NHHV Local 2.365500 0.00 19.28 0.00 38,576.93
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Base 2.423929 0.00 19.76 0.00 39,529.80

07 May 2013 10 May 2013 CITIGROUPGLOBAL MARKETS INC. AUD/AU8
2,100.000 0.983623 NHHV Local 2.360600 0.00 248 0.00 4,959.74
Base 2.399903 0.00 2.52 0.00 5,042.32

08 May 2013 13 May 2013 CREDIT SUISSE SECURITIES (USA) LLC AUD/AU8
4,600.000 0.981017 NHHV Local 2.405900 0.00 5.53 0.00 11,072.67
Base 2.452455 0.00 5.64 0.00 11,286.93

09 May 2013 14 May 2013 UBS SECURITIES ASIALTD AUD/AU8
16,100.000 0.981162 NHHV Local 2.427700 0.00 19.54 0.00 39,105.51
Base 2.474311 0.00 19.92 0.00 39,856.32

10 May 2013 15 May 2013 MACQUARIEEQUITIES LIMITED (SYDNEY) AUD/AU8
58,000.000 0.999950 NHHV Local 2.455300 0.00 71.21 0.00 142,478.61
Base 2.455423 0.00 71.21 0.00 142,485.73

13 May 2013 16 May 2013 J.P. MORGAN CLEARING CORP. AUD/AU8
53,100.000 1.002959 NHHV Local 2.495000 0.00 132.48 0.00 132,616.98
Base 2.487639 0.00 132.09 0.00 132,225.72

13 May 2013 16 May 2013 ITG AUSTRALIA LTD. AUD/AU8
80,700.000 1.002959 NHHV Local 2.477900 0.00 79.99 0.00 200,046.52
Base 2.470590 0.00 79.75 0.00 199,456.33

14 May 2013 17 May 2013 ITG AUSTRALIA LTD. AUD/AU8
66,700.000 1.008420 NHHV Local 2.463900 0.00 65.74 0.00 164,407.87
Base 2.443327 0.00 65.19 0.00 163,035.11

15 May 2013 20 May 2013 CITIGROUPGLOBAL MARKETS INC. AUD/AU8
13,000.000 1.011685 NHHV Local 2.403800 0.00 15.62 0.00 31,265.02
Base 2.376036 0.00 15.44 0.00 30,903.91

16 May 2013 21 May 2013 ITG AUSTRALIA LTD. AUD/AU8
40,400.000 1.014610 NHHV Local 2.413100 0.00 39.00 0.00 97,528.24
Base 2.378352 0.00 38.44 0.00 96,123.87

17 May 2013 22 May 2013 CITIGROUPGLOBAL MARKETS INC. AUD/AU8
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12,300.000 1.027116 NHHV Local 2.422600 0.00 14.90 0.00 29,812.88
Base 2.358643 0.00 14.51 0.00 29,025.82
20 May 2013 23 May 2013 CITIGROUPGLOBAL MARKETS INC. AUD/AU8
8,000.000 1.021190 NHHV Local 2.446900 0.00 9.79 0.00 19,584.99
Base 2.396126 0.00 9.59 0.00 19,178.60
21 May 2013 24 May 2013 UBS SECURITIES ASIA LTD AUD/AU8
10,500.000 1.019836 NHHV Local 2.437600 0.00 12.80 0.00 25,607.60
Base 2.390188 0.00 12.55 0.00 25,109.53
22 May 2013 27 May 2013 CREDIT SUISSE SECURITIES (USA) LLC AUD/AU8
104,200.000 1.032791 NHHV Local 2.444000 0.00 127.33 0.00 254,792.13
Base 2.366403 0.00 123.29 0.00 246,702.51
23 May 2013 28 May 2013 CREDIT SUISSE SECURITIES (USA) LLC AUD/AU8
22,740.000 1.024905 NHHV Local 2.399000 0.00 27.28 0.00 54,580.54
Base 2.340705 0.00 26.62 0.00 53,254.24
656570900 Total
545,900.000 Local 0.00 686.84 0.00 1,334,215.94
Base 0.00 681.61 0.00 1,323,453.38
662460005 NATIONAL AUSTRALIA BANK LTD COMMON STOCK NPV 08 Apr2013 11 Apr 2013 LOOP CAPITAL MARKETS LLC AUD/AU8 0.03
10,634.000 0.962603 NHHJ Local 30.573200 0.00 325.12 0.00 325,440.53
Base 31.760965 0.00 337.75 0.00 338,083.85
05Jun 2013 OPEN AUTREPAT-DIV RE AUD/AU8
2,765.000 1.048988 NHHJ Local 28.981019 0.00 0.00 0.00 80,132.52
Base 27.627598 0.00 0.00 0.00 76,390.31
662460005 Total
13,399.000 Local 0.00 325.12 0.00 405,573.05
Base 0.00 337.75 0.00 414,474.16
663710002 NEWCREST MINING LTD COMMON STOCK NPV~ 05 Apr2013 10 Apr 2013 UBS AG AUD/AU8 0.01
35,208.000 0.962974 NHHP Local 18.838000 0.00 265.30 0.00 663,513.60
Base 19.562314 0.00 275.50 0.00 689,025.46
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08 Apr2013 11 Apr 2013 UBS AG AUD/AU8 0.03

21,310.000 0.962603 NHHP Local 19.098300 0.00 610.48 0.00 407,595.25

Base 19.840266 0.00 634.20 0.00 423,430.27

08 Apr2013 11 Apr 2013 UBS AG AUD/AU8 0.01

10,124.000 0.962603 NHHP Local 19.024700 0.00 77.04 0.00 192,683.10

Base 19.763807 0.00 80.03 0.00 200,168.81

08 Apr2013 11 Apr 2013 CITIGROUPGLOBAL MARKETS INC. AUD/AU8 0.03

10,242.000 0.962603 NHHP Local 19.103300 0.00 293.48 0.00 195,949.48

Base 19.845461 0.00 304.88 0.00 203,562.09

08 Apr2013 11 Apr 2013 JP MORGANSECURITIES AUSTRALIA LTD AUD/AU8 0.01

21,725.000 0.962603 NHHP Local 19.128900 0.00 166.23 0.00 415,741.58

Base 19.872055 0.00 172.69 0.00 431,893.09

10 Apr 2013 15 Apr 2013 UBS AG AUD/AU8 0.03

25,885.000 0.948947 NHHP Local 19.726100 0.00 765.92 0.00 511,376.02

Base 20.787357 0.00 807.13 0.00 538,887.86

11 Apr2013 16 Apr 2013 UBS AG AUD/AU8 0.03

15,106.000 0.946746 NHHP Local 19.530500 0.00 442.54 0.00 295,470.27

Base 20.629081 0.00 467.43 0.00 312,090.33

663710002 NEWCREST MINING LTD COMMON STOCK NPV 22 Mar 2013 16 Apr 2013 AUTREPAT-DIV RE AUD/AU8

139.000 0.957167 NHHJ Local 20.835107 0.00 0.00 0.00 2,896.08

Base 21.767473 0.00 0.00 0.00 3,025.69

663710002 NEWCREST MINING LTD COMMON STOCK NPV 22 Mar 2013 16 Apr 2013 AUTREPAT-DIV RE AUD/AU8

2,386.000 0.957167 NHHP Local 20.838407 0.00 0.00 0.00 49,720.44

Base 21.770921 0.00 0.00 0.00 51,945.43

15 Apr2013 18 Apr 2013 MORGAN STANLEY CO INCORPORATED AUD/AU8 0.01

24,654.000 0.962325 NHHP Local 18.205000 0.00 179.53 0.00 449,005.60

Base 18.917725 0.00 186.56 0.00 466,584.16

16 Apr2013 19 Apr 2013 MACQUARIEBANK LIMITED AUD/AU8 0.03

57,390.000 0.964785 NHHP Local 16.859400 0.00 1,451.34 0.00 969,012.31
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Base 17.474774 0.00 1,504.31 0.00 1,004,381.61
22 Apr2013 26 Apr 2013 MACQUARIEBANK LIMITED AUD/AU8 0.03
44,242.000 0.975134 NHHP Local 16.883500 0.00 1,120.44 0.00 748,080.25
Base 17.314031 0.00 1,149.01 0.00 767,156.36
23 Apr2013 29 Apr 2013 MACQUARIEBANK LIMITED AUD/AU8 0.03
37,515.000 0.974611 NHHP Local 16.692400 0.00 939.32 0.00 627,154.71
Base 17.127244 0.00 963.79 0.00 643,492.34
01 May 2013 06 May 2013 MACQUARIEBANK LIMITED AUD/AU8 0.03
15,513.000 0.972384 NHHP Local 16.438000 0.00 382.50 0.00 255,385.19
Base 16.904844 0.00 393.36 0.00 262,638.21
16 May 2013 21 May 2013 MACQUARIEBANK LIMITED AUD/AU8 0.02
45,478.000 1.015641 NHHP Local 15.013900 0.00 1,024.20 0.00 683,826.34
Base 14.782684 0.00 1,008.43 0.00 673,295.33
17 May 2013 22 May 2013 MACQUARIEBANK LIMITED AUD/AU8 0.02
41,987.000 1.027116 NHHP Local 14.710000 0.00 926.44 0.00 618,555.21
Base 14.321654 0.00 901.98 0.00 602,225.27
21 May 2013 24 May 2013 CITIGROUPGLOBAL MARKETS INC. AUD/AU8 0.02
84,400.000 1.019836 NHHP Local 15.443800 0.00 1,955.19 0.00 1,305,411.91
Base 15.143415 0.00 1,917.16 0.00 1,280,021.41
23 May 2013 28 May 2013 UBS AG AUD/AU8 0.01
24,103.000 1.024905 NHHP Local 14.518200 0.00 139.97 0.00 350,072.14
Base 14.165410 0.00 136.57 0.00 341,565.45
05Jun 2013 11 Jun 2013 MACQUARIEBANK LIMITED AUD/AU8 0.02
27,148.000 1.048988 NHHP Local 14.364300 0.00 584.94 0.00 390,546.96
Base 13.693484 0.00 557.62 0.00 372,308.32

663710002 Total
544,555.000 Local 0.00 11,324.86 0.00 9,131,996.44
Base 0.00 11,460.65 0.00 9,267,697.49
670995901 AMP LTD COMMON STOCK NPV 08 Apr2013 11 Apr 2013 LOOP CAPITAL MARKETS LLC AUD/AU8 0.01
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43,772.000 0.962603 NHHJ Local 5.075400 0.00 222.16 0.00 222,382.57
Base 5.272579 0.00 230.79 0.00 231,022.10
672630902 CHALLENGERLTD COMMON STOCK NPV 15 May 2013 20 May 2013 CABRERA CAPITAL MARKETS LLC AUD/AU8
25,600.000 1.011583 NHHV Local 4.296000 0.00 65.99 0.00 110,043.59
Base 4.246809 0.00 65.23 0.00 108,783.55
17 May 2013 22 May 2013 CREDIT SUISSE SECURITIES (USA) LLC AUD/AU8
3,700.000 1.027116 NHHV Local 4.314100 0.00 7.98 0.00 15,970.15
Base 4.200207 0.00 7.77 0.00 15,548.54
20 May 2013 23 May 2013 CITIGROUPGLOBAL MARKETS INC. AUD/AU8
2,000.000 1.021190 NHHV Local 4.401300 0.00 4.40 0.00 8,807.00
Base 4.309972 0.00 4.31 0.00 8,624.25
21 May 2013 24 May 2013 CREDIT SUISSE SECURITIES (USA) LLC AUD/AU8
15,000.000 1.019836 NHHV Local 4.428900 0.00 33.22 0.00 66,466.72
Base 4.342757 0.00 32.57 0.00 65,173.93
22 May 2013 27 May 2013 J.P. MORGAN CLEARING CORP. AUD/AU8
32,000.000 1.032791 NHHV Local 4.428300 0.00 141.71 0.00 141,847.31
Base 4.287702 0.00 137.21 0.00 137,343.67
22 May 2013 27 May 2013 CITIGROUPGLOBAL MARKETS INC. AUD/AU8
8,600.000 1.032791 NHHV Local 4.358700 0.00 18.74 0.00 37,503.56
Base 4.220312 0.00 18.15 0.00 36,312.83
23 May 2013 28 May 2013 CREDIT SUISSE SECURITIES (USA) LLC AUD/AU8
53,500.000 1.024905 NHHV Local 4.349400 0.00 116.35 0.00 232,809.25
Base 4.243710 0.00 113.52 0.00 227,152.03
24 May 2013 29 May 2013 CREDIT SUISSE SECURITIES (USA) LLC AUD/AU8
38,500.000 1.033699 NHHV Local 4.342200 0.00 83.59 0.00 167,258.29
Base 4.200643 0.00 80.86 0.00 161,805.60
28 May 2013 31 May 2013 CITIGROUPGLOBAL MARKETS INC. AUD/AU8
5,500.000 1.038907 NHHV Local 4.231800 0.00 11.64 0.00 23,286.54
Base 4.073319 0.00 11.20 0.00 22,414.46
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672630902 Total

184,400.000 Local 0.00 483.62 0.00 803,992.41
Base 0.00 470.82 0.00 783,158.86

698123908 WOOLWORTHS LTD COMMON STOCK NPV 22 Mar 2013 26 Apr 2013 AUTREPAT-DIV RE AUD/AU8
364.000 0.957167 NHHJ Local 34.065934 0.00 0.00 0.00 12,400.00
Base 35.590377 0.00 0.00 0.00 12,954.91

922KQN904 ASXLTD RIGHT 14 Jun 2013 OPEN 21 RIGHTS ISSUE (NON CASH) AUD/AU8
552.000 1.042644 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
B030D6909 M2 TELECOMMUNICATIONS GROUP COMMON STOCK 09 May 2013 14 May 2013 ITG AUSTRALIA LTD. AUD/AU8 0.01
57,684.000 0.981162 NHEG Local 6.062100 0.00 559.50 0.00 350,245.68
Base 6.178490 0.00 570.24 0.00 356,970.29
10 May 2013 15 May 2013 ITG AUSTRALIA LTD. AUD/AU8 0.01
75,816.000 1.001302 NHEG Local 6.005400 0.00 728.49 0.00 456,033.90
Base 5.997591 0.00 727.54 0.00 455,440.92

B030D6909 Total

133,500.000 Local 0.00 1,287.99 0.00 806,279.58
Base 0.00 1,297.78 0.00 812,411.21

BORF60901 SP AUSNET MISC. NPV 08 Apr2013 11 Apr 2013 LOOP CAPITAL MARKETS LLC AUD/AU8
61,960.000 0.962603 NHHJ Local 1.201200 0.00 74.43 0.00 74,500.78
Base 1.247866 0.00 77.32 0.00 77,395.13

29 May 2013 28 Jun 2013 AUTREPAT-DIV RE AUD/AU8
2,152.000 1.038260 NHHJ Local 1.180464 0.00 0.00 0.00 2,540.36
Base 1.136964 0.00 0.00 0.00 2,446.76

BORF60901 Total

64,112.000 Local 0.00 74.43 0.00 77,041.14
Base 0.00 77.32 0.00 79,841.89

BOZNPN904 AGL ENERGY LTD COMMON STOCK NPV 05 Mar 2013 AUTREPAT-DIV RE AUD/AU8
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428.000 0.976896 NHHJ Local 15.853037 0.00 0.00 0.00 6,785.10
Base 16.227968 0.00 0.00 0.00 6,945.57
05 Mar 2013 CANCEL AUTREPAT-DIV RE AUD/AU8
-428.000 0.976896 NHHJ Local 15.853037 0.00 0.00 0.00 -6,785.10
Base 16.227968 0.00 0.00 0.00 -6,945.57
12 Mar 2013 04 Apr 2013 AUTREPAT-DIV RE AUD/AU8
428.000 0.969227 NHHJ Local 15.853037 0.00 0.00 0.00 6,785.10
Base 16.356372 0.00 0.00 0.00 7,000.54
BOZNPN904 Total
428.000 Local 0.00 0.00 0.00 6,785.10
Base 0.00 0.00 0.00 7,000.54
B1XQXC902 WHITEHAVEN COAL LTD COMMON STOCK 08 Apr2013 11 Apr 2013 LOOP CAPITAL MARKETS LLC AUD/AU8
16,934.000 0.962603 NHHJ Local 1.993400 0.00 33.76 0.00 33,790.00
Base 2.070843 0.00 35.07 0.00 35,102.74
B28YTC906 MACQUARIE GROUP LTD COMMON STOCK NPV 17 May 2013 OPEN AUTREPAT-DIV RE AUD/AU8
271.000 1.027116 NHHJ Local 43.413284 0.00 0.00 0.00 11,765.00
Base 42.267167 0.00 0.00 0.00 11,454.40
B4V14H904 MACA LTD COMMON STOCK NPV 09 May 2013 14 May 2013 ITG AUSTRALIA LTD. AUD/AU8
45,057.000 0.981162 NHEG Local 2.297600 0.00 165.64 0.00 103,688.60
Base 2.341713 0.00 168.82 0.00 105,679.39
10 May 2013 15 May 2013 ITG AUSTRALIA LTD. AUD/AU8
29,740.000 1.001302 NHEG Local 2.267200 0.00 107.88 0.00 67,534.41
Base 2.264252 0.00 107.74 0.00 67,446.59
13 May 2013 16 May 2013 ITG AUSTRALIA LTD. AUD/AU8
56,436.000 1.003613 NHEG Local 2.293900 0.00 207.13 0.00 129,665.67
Base 2.285642 0.00 206.38 0.00 129,198.87
14 May 2013 17 May 2013 ITG AUSTRALIA LTD. AUD/AU8
149,467.000 1.009846 NHEG Local 2.333100 0.00 557.95 0.00 349,279.41
Base 2.310352 0.00 552.51 0.00 345,873.94
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B4V14H904 Total
280,700.000 Local 0.00 1,038.60 0.00 650,168.09
Base 0.00 1,035.45 0.00 648,198.79
B61JC6908 TREASURY WINE ESTATES LTD COMMON STOCK 08 Apr2013 11 Apr 2013 LOOP CAPITAL MARKETS LLC AUD/AU8 0.01
24,016.000 0.962603 NHHJ Local 5.742500 0.00 137.91 0.00 138,049.79
Base 5.965595 0.00 143.27 0.00 143,413.01
B7NKJX903 ARRIUM LTD COMMON STOCK NPV 15 May 2013 20 May 2013 CABRERA CAPITAL MARKETS LLC AUD/AU8
739,700.000 1.011583 NHHV Local 0.923000 0.00 409.65 0.00 683,152.75
Base 0.912431 0.00 404.96 0.00 675,330.40
B86SZR908 ALS LTD COMMON STOCK NPV 14 Jun 2013 AUTREPAT-DIV RE AUD/AU8
156.000 1.043079 NHHJ Local 8.970576 0.00 0.00 0.00 1,399.41
Base 8.600093 0.00 0.00 0.00 1,341.62
14 Jun 2013  CANCEL AUTREPAT-DIV RE AUD/AU8
-156.000 1.043079 NHHJ Local 8.970576 0.00 0.00 0.00 -1,399.41
Base 8.600093 0.00 0.00 0.00 -1,341.62
14 Jun 2013 OPEN AUTREPAT-DIV RE AUD/AU8
156.000 1.043079 NHHJ Local 8.970576 0.00 0.00 0.00 1,399.41
Base 8.600093 0.00 0.00 0.00 1,341.62
B86SZR908 Total
156.000 Local 0.00 0.00 0.00 1,399.41
Base 0.00 0.00 0.00 1,341.62
B9510B909 FEDERATION CENTRES REIT 08 Apr2013 11 Apr 2013 LOOP CAPITAL MARKETS LLC AUD/AU8
50,317.000 0.962603 NHHJ Local 2.420100 0.00 121.77 0.00 121,893.94
Base 2.514121 0.00 126.50 0.00 126,629.50
AUSTRALIAN DOLLAR Total
3,242,979.000 Local 0.00 21,147.82 0.00 18,306,389.45
Base 0.00 21,423.77 0.00 18,518,754.59
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BRAZILIAN REAL

236193900 CIA DE BEBIDAS DAS AMERICAS COMMON STOCK NPV~ 01 Apr2013 04 Apr 2013 CONVERSION NON CASH BRL/BR3
1.000 1.980621 NHIL Local 89.940000 0.00 0.00 0.00 89.94
Base 45.410000 0.00 0.00 0.00 45.41

ACIO5SMQ7  CIA BRASILEIRA DE DISTRIBUICAO ~ RIGHT 18 Apr2013 23 Apr 2013 RIGHTS ISSUE (NON CASH) BRL/BR3
5.000 1.999100 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ACIOSTPC3  CIA BRAS DISTR PAO AC RCT RECEIPT 17 May 2013 21 May 2013 RIGHTS EXERCISED BRL/BR3
5.000 2.024800 NHIL Local 101.410000 0.00 0.00 0.00 507.05
Base 50.083959 0.00 0.00 0.00 250.42

ACI05Z1G6 ~ CETIP SA MERCADOS ORGANIZADO  RIGHT 14 May 2013 17 May 2013 RIGHTS ISSUE (NON CASH) BRL/BR3
6.000 2.019250 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ACI05Z6X4 CETIP SARCT RECEIPT 13Jun 2013 17 Jun 2013 RIGHTS EXERCISED BRL/BR3
6.000 2.145000 NHIL Local 23.750000 0.00 0.00 0.00 142.50
Base 11.072261 0.00 0.00 0.00 66.43

BOOFM8905  BANCO BRADESCO S.A. COMMON STOCK NPV~ 31 May 2013 05 Jun 2013 CREDIT SUISSE FIRST BOSTON SA CTVM BRL/BR3
18,700.000 2.122450 NHHJ Local 35.700000 0.00 133.52 216.97 667,940.49
Base 16.820184 0.00 62.91 102.23 314,702.58

BOOFM8905 ~ BANCO BRADESCO S.A. COMMON STOCK NPV~ 31 May 2013 05 Jun 2013 CREDIT SUISSE FIRST BOSTON SA CTVM BRL/BR3
8,800.000 2.122450 NHIL Local 35.700000 0.00 62.83 102.10 314,324.93
Base 16.820184 0.00 29.60 48.10 148,095.33

BOOFM8905 Total

27,500.000 Local 0.00 196.35 319.07 982,265.42
Base 0.00 92.51 150.33 462,797.91

B55DVB907  CETIP SA MERCADOS ORGANIZADO ~ COMMON STOCK NPV~ 18 Jun 2013  OPEN 31 CONVERSION NON CASH BRL/BR3
6.000 2.145115 NHIL Local 23.750000 0.00 0.00 0.00 142.50
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Base 11.071667 0.00 0.00 0.00 66.43

B5VGS7904 CIA BRASILEIRA DE DIS PREF PREFERENCE 22 May 2013 27 May 2013 CONVERSION NON CASH BRL/BR3
5.000 2.024798 NHIL Local 101.410000 0.00 0.00 0.00 507.05
Base 50.084000 0.00 0.00 0.00 250.42

B92PXT904 ITAUSA INVESTIMENTOS ITAU SA RIGHT 08 May 2013 13 May 2013 RIGHTS ISSUE (NON CASH) BRL/BR3
3,149.000 2.002600 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B92PXT904 ITAUSA INVESTIMENTOS ITAU SA RIGHT 08 May 2013 13 May 2013 RIGHTS ISSUE (NON CASH) BRL/BR3
4,216.000 2.002600 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B92PXT904 Total

7,365.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

B92PXW907 ITAUSA INV ITAU RCT RECEIPT 10 Jun 2013 21 Jun 2013 RIGHTS EXERCISED BRL/BR3
3,149.000 2.130900 NHHJ Local 6.500000 0.00 0.00 0.00 20,468.50
Base 3.050354 0.00 0.00 0.00 9,605.58

B92PXW907 ITAUSA INV ITAU RCT RECEIPT 10 Jun 2013 21 Jun 2013 RIGHTS EXERCISED BRL/BR3
4,216.000 2.130900 NHIL Local 6.500000 0.00 0.00 0.00 27,404.00
Base 3.050354 0.00 0.00 0.00 12,860.29

B92PXW907 ITAUSA INV ITAU RCT RECEIPT 20 Jun 2013 21 Jun 2013 SUBSCRIPTION OFFER BRL/BR3
122.000 2.266050 NHHJ Local 6.500000 0.00 0.00 0.00 793.00
Base 2.868427 0.00 0.00 0.00 349.96

B92PXW907 ITAUSA INV ITAU RCT RECEIPT 20Jun 2013 21 Jun 2013 SUBSCRIPTION OFFER BRL/BR3
163.000 2.266050 NHIL Local 6.500000 0.00 0.00 0.00 1,059.50
Base 2.868427 0.00 0.00 0.00 467.55

28 Jun 2013 28 Jun 2013 SUBSCRIPTION OFFER BRL/BR3
40.000 2.186250 NHIL Local 6.500000 0.00 0.00 0.00 260.00
Base 2.973128 0.00 0.00 0.00 118.94
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B92PXW907 ITAUSA INV ITAU RCT RECEIPT 28 Jun 2013 28 Jun 2013 SUBSCRIPTION OFFER BRL/BR3
29.000 2.186250 NHHJ Local 6.500000 0.00 0.00 0.00 188.50
Base 2.973128 0.00 0.00 0.00 86.22
B92PXW907 Total
7,719.000 Local 0.00 0.00 0.00 50,173.50
Base 0.00 0.00 0.00 23,488.54
BIN3SQ902 BB SEGURIDADE PARTICIPACOES COMMON STOCK 13 May 2013 16 May 2013 J P MORGAN SECURITIES INC BRL/BR3 0.01
24,500.000 2.016500 NHIL Local 17.757400 0.00 435.06 141.39 435,632.75
Base 8.806050 0.00 215.75 70.12 216,034.09
13 May 2013 16 May 2013 MORGAN STANLEY CO INCORPORATED BRL/BR3 0.01
5,500.000 2.016500 NHIL Local 17.614900 0.00 77.51 31.48 96,990.94
Base 8.735383 0.00 38.44 15.61 48,098.66
BIN3SQ902 Total
30,000.000 Local 0.00 512.57 172.87 532,623.69
Base 0.00 254.19 85.73 264,132.75
BRAZILIAN REAL Total
72,618.000 Local 0.00 708.92 491.94 1,566,451.65
Base 0.00 346.70 236.06 751,098.31
CANADIAN DOLLAR
01626P957 ALIMENTATION COUCHE TARD B COMMON STOCK NPV 05 Apr2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
1,700.000 1.019050 NHHJ Local 54.843500 0.00 22.95 0.00 93,256.90
Base 53.818262 0.00 22.52 0.00 91,513.57
064149958 BANK OF NOVA SCOTIA COMMON STOCK NPV 02 May 2013 07 May 2013 G TRADE SERVICES LTD CAD/CAN 0.01
12,200.000 1.008250 NHHP Local 58.737600 0.00 122.00 0.00 716,720.72
Base 58.256980 0.00 121.00 0.00 710,856.16
03 May 2013 08 May 2013 G TRADE SERVICES LTD CAD/CAN 0.01
9,600.000 1.007850 NHHP Local 58.798200 0.00 96.00 0.00 564,558.72
Base 58.340229 0.00 95.25 0.00 560,161.45
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064149958 Total

21,800.000 Local 0.00 218.00 0.00 1,281,279.44
Base 0.00 216.25 0.00 1,271,017.61
07317Q956 BAYTEX ENERGY CORP COMMON STOCK NPV 05 Apr2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
2,500.000 1.019050 NHHJ Local 41.397600 0.00 33.75 0.00 103,527.75
Base 40.623718 0.00 33.12 0.00 101,592.41

26153M952 DREAM UNLIMITED CL A SUB VOT COMMON STOCK 31 May 2013 06 Jun 2013 AUTREPAT-DISTRIBUTION CAD/CAN
24,100.000 1.033850 NHEG Local 13.600000 0.00 0.00 0.00 327,760.00
Base 13.154713 0.00 0.00 0.00 317,028.58
29250N956 ENBRIDGE INC COMMON STOCK NPV 08 May 2013 13 May 2013 G TRADE SERVICES LTD CAD/CAN 0.01
451.000 1.002350 NHHP Local 47.586009 0.00 4.51 0.00 21,465.80
Base 47.474444 0.00 4.50 0.00 21,415.47

15 May 2013 06 Jun 2013 5 AUTREPAT-DIV RE CAD/CAN
1,833.000 1.017450 NHHP Local 45.091402 0.00 0.00 0.00 82,652.54
Base 44.318052 0.00 0.00 0.00 81,235.00

01 Jun 2013 AUTREPAT-DIV RE CAD/CAN
1,833.000 1.036550 NHHP Local 45.091402 0.00 0.00 0.00 82,652.54
Base 43.501425 0.00 0.00 0.00 79,738.11

01Jun 2013 CANCEL AUTREPAT-DIV RE CAD/CAN
-1,833.000 1.036550 NHHP Local 45.091402 0.00 0.00 0.00 -82,652.54
Base 43.501425 0.00 0.00 0.00 -79,738.11

29250N956 Total

2,284.000 Local 0.00 4.51 0.00 104,118.34
Base 0.00 4.50 0.00 102,650.47

335934956 FIRST QUANTUM MINERALS LTD COMMON STOCK NPV 01 Apr 2013 EXCHANGE OFFER (NON CASH) CAD/CAN
2,729.000 0.987250 NHHJ Local 50.497042 0.00 0.00 0.00 137,806.43
Base 51.149193 0.00 0.00 0.00 139,586.15

01 Apr2013  CANCEL EXCHANGE OFFER (NON CASH) CAD/CAN
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-2,729.000 0.987250 NHHJ Local 50.497042 0.00 0.00 0.00 -137,806.43
Base 51.149193 0.00 0.00 0.00 -139,586.15
01 Apr2013 10 Apr 2013 9 EXCHANGE OFFER (NON CASH) CAD/CAN
3,078.000 0.990755 NHHJ Local 51.494285 0.00 0.00 0.00 158,499.41
Base 51.974772 0.00 0.00 0.00 159,978.35
335934956 Total
3,078.000 Local 0.00 0.00 0.00 158,499.41
Base 0.00 0.00 0.00 159,978.35
380956953 GOLDCORP INC COMMON STOCK NPV 05 Apr2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
3,300.000 1.019050 NHHJ Local 32.456700 0.00 44.55 0.00 107,151.66
Base 31.849958 0.00 43.72 0.00 105,148.58
380956953 GOLDCORP INC COMMON STOCK NPV 15 Apr2013 18 Apr 2013 G TRADE SERVICES LTD CAD/CAN 0.03
16,500.000 1.020500 NHHP Local 28.701600 0.00 495.00 0.00 474,071.40
Base 28.125037 0.00 485.06 0.00 464,548.16
16 Apr2013 19 Apr 2013 G TRADE SERVICES LTD CAD/CAN 0.03
58,132.000 1.023050 NHHP Local 28.590200 0.00 1,743.96 0.00 1,663,749.47
Base 27.946044 0.00 1,704.67 0.00 1,626,264.08
22 Apr2013 25 Apr 2013 G TRADE SERVICES LTD CAD/CAN 0.03
21,466.000 1.026250 NHHP Local 29.244200 0.00 643.98 0.00 628,399.98
Base 28.496175 0.00 627.51 0.00 612,326.41
01 May 2013 06 May 2013 JPMORGAN CHASE BANK, N.A. CAD/CAN
800.000 1.008350 NHHP Local 29.000000 0.00 0.00 0.00 23,200.00
Base 28.759855 0.00 0.00 0.00 23,007.88
01 May 2013 06 May 2013 JPMORGAN CHASE BANK, N.A. CAD/CAN 0.01
2,200.000 1.008350 NHHP Local 28.994000 0.00 16.50 0.00 63,803.30
Base 28.753905 0.00 16.36 0.00 63,274.95
02 May 2013 07 May 2013 UBS AG CAD/CAN 0.01
7,400.000 1.008250 NHHP Local 28.599900 0.00 55.50 0.00 211,694.76
Base 28.365881 0.00 55.05 0.00 209,962.57
Page 169 Prepared by State Street



Purchase Report by Report Date

Composite STATE STREET
April 1, 2013 to June 30, 2013 View Date: July 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

06 May 2013 09 May 2013 UBS AG CAD/CAN 0.01
3,700.000 1.007550 NHHP Local 29.092800 0.00 27.75 0.00 107,671.11
Base 28.874795 0.00 27.54 0.00 106,864.28
07 May 2013 10 May 2013 UBS AG CAD/CAN 0.01
23,000.000 1.005250 NHHP Local 28.586500 0.00 172.50 0.00 657,662.00
Base 28.437205 0.00 171.60 0.00 654,227.31
02 May 2013 UBS SECURITIES CANADA INC CAD/CAN 0.01
7,400.000 1.008250 NHHP Local 28.599900 0.00 55.50 0.00 211,694.76
Base 28.365881 0.00 55.05 0.00 209,962.57
02 May 2013  CANCEL UBS SECURITIES CANADA INC CAD/CAN 0.01
-7,400.000 1.008250 NHHP Local 28.599900 0.00 -55.50 0.00 -211,694.76
Base 28.365881 0.00 -55.05 0.00 -209,962.57
08 May 2013 13 May 2013 PAVILION GLOBAL MARKETS LTD CAD/CAN 0.03
8,120.000 1.002350 NHHP Local 29.841000 0.00 243.60 0.00 242,552.52
Base 29.771038 0.00 243.03 0.00 241,983.86
08 May 2013 13 May 2013 PAVILION GLOBAL MARKETS LTD CAD/CAN 0.03
2,510.000 1.002350 NHHP Local 30.131398 0.00 75.30 0.00 75,705.11
Base 30.060755 0.00 75.12 0.00 75,527.62
29 May 2013 03 Jun 2013 PERSHING LLC CAD/CAN 0.03
16,202.000 1.036950 NHHP Local 28.148300 0.00 486.06 0.00 456,544 81
Base 27.145282 0.00 468.74 0.00 440,276.59
380956953 Total
163,330.000 Local 0.00 4,004.70 0.00 4,712,206.12
Base 0.00 3,918.40 0.00 4,623,412.29
39945C950 CGI GROUP INC CLASS A COMMON STOCK NPV~ 05 Apr 2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
3,600.000 1.019050 NHHJ Local 26.696100 0.00 48.60 0.00 96,154.56
Base 26.197046 0.00 47.69 0.00 94,357.06
552704959 MEG ENERGY CORP COMMON STOCK 05 Apr2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
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4,900.000 1.019050 NHHJ Local 29.894500 0.00 66.15 0.00 146,549.20
Base 29.335656 0.00 64.91 0.00 143,809.63
554282954 MACDONALD DETTWILER + ASSOC COMMON STOCK 19 Apr 2013 24 Apr 2013 GOLDMAN SACHS INTERNATIONAL CAD/CAN 0.04
9,200.000 1.026450 NHEG Local 68.950800 0.00 368.00 0.00 634,715.36
Base 67.174046 0.00 358.52 0.00 618,359.74
73755L958 POTASH CORP OF SASKATCHEWAN  COMMON STOCK NPV 05 Apr2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
2,800.000 1.019050 NHHJ Local 39.953200 0.00 37.80 0.00 111,906.76
Base 39.206320 0.00 37.09 0.00 109,814.79
775109960 ROGERS COMMUNICATIONS INC B COMMON STOCK NPV 05 Apr2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
2,700.000 1.019050 NHHJ Local 50.805000 0.00 36.45 0.00 137,209.95
Base 49.855257 0.00 35.77 0.00 134,644.96
82028K952 SHAW COMMUNICATIONS INC B COMMON STOCK NPV 05 Apr2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
5,000.000 1.019050 NHHJ Local 24.298400 0.00 67.50 0.00 121,559.50
Base 23.844169 0.00 66.24 0.00 119,287.08
828336958 SILVER WHEATON CORP COMMON STOCK NPV 05 Apr2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
3,800.000 1.019050 NHHJ Local 29.504700 0.00 51.30 0.00 112,169.16
Base 28.953143 0.00 50.34 0.00 110,072.28

852193952 SPYGLASS RESOURCES CORP COMMON STOCK 04 Apr2013 04 Apr 2013 MERGER NON CASH CAD/CAN
7,348.000 1.059843 NHHJ Local 7.484035 0.00 0.00 0.00 54,992.69
Base 7.061455 0.00 0.00 0.00 51,887.57
884903956 THOMSON REUTERS CORP COMMON STOCK NPV 05 Apr2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
3,500.000 1.019050 NHHJ Local 32.110300 0.00 47.25 0.00 112,433.30
Base 31.510034 0.00 46.37 0.00 110,331.49
89156V957 TOURMALINE OIL CORP COMMON STOCK 05 Apr2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED CAD/CAN 0.01
4,200.000 1.019050 NHHJ Local 38.487600 0.00 56.70 0.00 161,704.62
Base 37.768117 0.00 55.64 0.00 158,681.73

893578963 TRANSCONTINENTAL INC CL A COMMON STOCK NPV 22 May 2013 27 May 2013 ITG CANADA CAD/CAN
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800.000 1.033300 NHHV Local 12.385000 0.00 3.96 0.00 9,911.96
Base 11.985871 0.00 3.83 0.00 9,692.53
22 May 2013 27 May 2013 PAVILION GLOBAL MARKETS LTD CAD/CAN 0.01
16,500.000 1.033300 NHHV Local 12.710000 0.00 209.72 0.00 209,924.72
Base 12.300397 0.00 202.96 0.00 203,159.51
31 May 2013 05 Jun 2013 ITG CANADA CAD/CAN
19,500.000 1.033850 NHHV Local 12.335100 0.00 96.21 0.00 240,630.66
Base 11.931228 0.00 93.06 0.00 232,752.00
893578963 Total
36,800.000 Local 0.00 309.89 0.00 460,467.34
Base 0.00 299.85 0.00 445,504.04
G16249958 BROOKFIELD PROPERTY PARTNERS  MLP 15 Apr2013 18 Apr 2013 AUTREPAT-DISTRIBUTION CAD/CAX
1,186.000 1.020500 NHHJ Local 21.600000 0.00 0.00 0.00 25,617.60
Base 21.166095 0.00 0.00 0.00 25,103.00
CANADIAN DOLLAR Total
303,826.000 Local 0.00 5,373.55 0.00 8,956,128.00
Base 0.00 5,257.21 0.00 8,789,046.65
CHILEAN PESO
210084901 BANCO DE CHILE COMMON STOCK 24 Jun 2013 26 Jun 2013 CITIGROUPGLOBAL MARKETS INC. CLP/CL2
933,804.000 512.860000 NHIL Local 68.749599 0.00 96,298.00 0.00 64,294,949.00
Base 0.134051 0.00 187.77 0.00 125,365.50
219601903 EMPRESAS CMPC SA COMMON STOCK NPV 07 Jun 2013 07 Jun 2013 RIGHTS EXERCISED CLP/CL2
2,865.000 505.550000 NHIL Local 1,480.000000 0.00 0.00 0.00 4,240,200.00
Base 2.927505 0.00 0.00 0.00 8,387.30
277167904 S.A.C.I. FALABELLA COMMON STOCK NPV 31 May 2013 07 Jun 2013 3 LARRAIN VIAL CLP/CL2
10,000.000 500.275000 NHIL Local 5,735.000000 0.00 11,470.00 0.00 57,361,470.00
Base 11.463695 0.00 22.93 0.00 114,659.88

Page 172

Prepared by State Street




Purchase Report by Report Date

Composite

April 1, 2013 to June 30, 2013

View Date:

July 22, 2013

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
ACI05XX19 EMPRESAS CMPC SA RIGHT 06 May 2013 09 May 2013 RIGHTS ISSUE (NON CASH) CLP/CL2
2,865.000 469.470000 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
CHILEAN PESO Total
949,534.000 Local 0.00 107,768.00 0.00 125,896,619.00
Base 0.00 210.70 0.00 248,412.68
DANISH KRONE
522157908 AURIGA INDUSTRIES B COMMON STOCK DKK10.23 Apr 2013 29 Apr 2013 LOOP CAPITAL MARKETS LLC DKK/DK2 0.01
9,485.000 5.729350 NHEH Local 139.566400 0.00 661.89 0.00 1,324,449.19
Base 24.359901 0.00 115.53 0.00 231,169.19
569879901 TDC A/S COMMON STOCK DKK1. 24 Jun 2013 27 Jun 2013 LOOP CAPITAL MARKETS LLC DKK/DK2
27,900.000 5.697300 NHHJ Local 42.998600 0.00 599.83 0.00 1,200,260.77
Base 7.547189 0.00 105.28 0.00 210,671.86
707752903 NOVO NORDISK A/S B COMMON STOCK DKK1. 18 Jun 2013 CREDIT AGRICOLE INDOSUEZ CHEUVREUX DKK/DK2 0.16
12,714.000 5.564700 NHHP Local 906.565400 0.00 11,526.08 0.00 11,537,598.57
Base 162.913616 0.00 2,071.29 0.00 2,073,355.00
18 Jun 2013 CANCEL CREDIT AGRICOLE INDOSUEZ CHEUVREUX DKK/DK2 0.16
-12,714.000 5.564700 NHHP Local 906.565400 0.00 -11,526.08 0.00 -11,537,598.57
Base 162.913616 0.00 -2,071.29 0.00 -2,073,355.00
19 Jun 2013 CREDIT AGRICOLE INDOSUEZ CHEUVREUX DKK/DK2 0.16
3,999.000 5.565000 NHHP Local 889.896302 0.00 3,558.69 0.00 3,562,254.00
Base 159.909488 0.00 639.48 0.00 640,117.52
19 Jun 2013 CANCEL CREDIT AGRICOLE INDOSUEZ CHEUVREUX DKK/DK2 0.16
-3,999.000 5.565000 NHHP Local 889.896302 0.00 -3,558.69 0.00 -3,562,254.00
Base 159.909488 0.00 -639.48 0.00 -640,117.52
25Jun 2013 28 Jun 2013 SVENSKA HANDELSBANKEN DKK/DK2 0.18
2,390.000 5.702300 NHHP Local 873.527096 0.00 2,505.28 0.00 2,090,235.04
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Base 153.188555 0.00 439.35 0.00 366,559.99
18 Jun 2013 27 Jun 2013 6 PAREL DKK/DK2 0.16
12,714.000 5.564700 NHHP Local 906.565400 0.00 11,526.08 0.00 11,537,598.57
Base 162.913616 0.00 2,071.29 0.00 2,073,355.00
19Jun 2013 27 Jun 2013 PAREL DKK/DK2 0.16
3,999.000 5.565000 NHHP Local 889.896302 0.00 3,5658.69 0.00 3,562,254.00
Base 159.909488 0.00 639.48 0.00 640,117.52
26 Jun 2013 OPEN SVENSKA HANDELSBANKEN DKK/DK2 0.18
530.000 5.735050 NHHP Local 881.419700 0.00 560.58 0.00 467,713.02
Base 153.689977 0.00 97.75 0.00 81,553.43
707752903 Total
19,633.000 Local 0.00 18,150.63 0.00 17,657,800.63
Base 0.00 3,247.87 0.00 3,161,585.94
708525902 H LUNDBECK A/S COMMON STOCK DKK5. 23 May 2013 28 May 2013 INVESTMENT TECHNOLOGY GROUP LTD DKK/DK2 0.02
2,700.000 5.761250 NHEB Local 114.191700 0.00 369.99 0.00 308,687.58
Base 19.820647 0.00 64.22 0.00 53,579.97
23 May 2013 28 May 2013 INVESTMENT TECHNOLOGY GROUP LTD DKK/DK2 0.02
1,800.000 5.761250 NHEB Local 113.474500 0.00 245.10 0.00 204,499.20
Base 19.696160 0.00 42.54 0.00 35,495.63
24 May 2013 29 May 2013 INVESTMENT TECHNOLOGY GROUP LTD DKK/DK2 0.02
2,100.000 5.769000 NHEB Local 113.469500 0.00 285.94 0.00 238,571.89
Base 19.668833 0.00 49.56 0.00 41,354.12
27 May 2013 30 May 2013 INVESTMENT TECHNOLOGY GROUP LTD DKK/DK2 0.02
900.000 5.762000 NHEB Local 113.084300 0.00 122.13 0.00 101,898.00
Base 19.625876 0.00 21.20 0.00 17,684.48
28 May 2013 31 May 2013 INVESTMENT TECHNOLOGY GROUP LTD DKK/DK2 0.02
5,100.000 5.791650 NHEB Local 114.013400 0.00 697.76 0.00 582,166.10
Base 19.685824 0.00 120.48 0.00 100,518.18
29 May 2013 03 Jun 2013 SKANDINAVISKA ENSKILDA BANKEN LONDO DKK/DK2 0.03
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5,200.000 5.759650 NHEB Local 112.154900 0.00 874.80 0.00 584,080.28
Base 19.472520 0.00 151.88 0.00 101,408.99
29 May 2013 03 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD DKK/DK2 0.02
900.000 5.759650 NHEB Local 111.958500 0.00 120.92 0.00 100,883.57
Base 19.438421 0.00 20.99 0.00 17,515.57
30 May 2013 04 Jun 2013 SKANDINAVISKA ENSKILDA BANKEN LONDO DKK/DK2 0.03
3,400.000 5.716100 NHEB Local 111.718700 0.00 569.76 0.00 380,413.34
Base 19.544567 0.00 99.68 0.00 66,551.20
31 May 2013 06 Jun 2013 SKANDINAVISKA ENSKILDA BANKEN LONDO DKK/DK2 0.03
1,800.000 5.742600 NHEB Local 111.145800 0.00 300.09 0.00 200,362.53
Base 19.354613 0.00 52.26 0.00 34,890.56
03 Jun 2013 07 Jun 2013 SKANDINAVISKA ENSKILDA BANKEN LONDO DKK/DK2 0.03
3,000.000 5.691750 NHEB Local 108.901897 0.00 490.05 0.00 327,195.74
Base 19.133289 0.00 86.10 0.00 57,485.96
04 Jun 2013 10 Jun 2013 SKANDINAVISKA ENSKILDA BANKEN LONDO DKK/DK2 0.03
1,960.000 5.703100 NHEB Local 106.806000 0.00 314.00 0.00 209,653.76
Base 18.727709 0.00 55.06 0.00 36,761.37

708525902 Total
28,860.000 Local 0.00 4,390.54 0.00 3,238,411.99
Base 0.00 763.97 0.00 563,246.03
B0386J902 JYSKE BANK REG COMMON STOCK DKK10.17 May 2013 23 May 2013 UBS AG DKK/DK2 0.01
12,853.000 5.813200 NHEH Local 232.846600 0.00 897.83 0.00 2,993,675.18
Base 40.054806 0.00 154.45 0.00 514,978.87
21 May 2013 24 May 2013 UBS AG DKK/DK2 0.01
9,212.000 5.789700 NHEH Local 234.269800 0.00 647.43 0.00 2,158,740.83
Base 40.463202 0.00 111.82 0.00 372,858.84

B0386J902 Total
22,065.000 Local 0.00 1,545.26 0.00 5,152,416.01
Base 0.00 266.27 0.00 887,837.71
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B06JSP907 SYDBANK A/S COMMON STOCK DKK10.23 Apr 2013 29 Apr 2013 LOOP CAPITAL MARKETS LLC DKK/DK2 0.01
18,855.000 5.729350 NHEH Local 126.024300 0.00 1,188.09 0.00 2,377,376.27
Base 21.996265 0.00 207.37 0.00 414,946.94
DANISH KRONE Total
126,798.000 Local 0.00 26,536.24 0.00 30,950,714.86
Base 0.00 4,706.29 0.00 5,469,457.67
EURO CURRENCY
AUSTRIA
471991000 RHI AG COMMON STOCK 13Jun 2013 18 Jun 2013 GOLDMAN SACHS + CO EUR/AT3 0.06
7,598.000 0.751174 NHEG Local 27.126200 0.00 329.77 0.00 206,434.64
Base 36.111740 0.00 439.01 0.00 274,816.01
14 Jun 2013 19 Jun 2013 GOLDMAN SACHS + CO EUR/AT3 0.06
2,800.000 0.750216 NHEG Local 27.284600 0.00 122.24 0.00 76,519.12
Base 36.368992 0.00 162.94 0.00 101,996.12
17 Jun 2013 20 Jun 2013 GOLDMAN SACHS + CO EUR/AT3 0.06
5,900.000 0.749204 NHEG Local 27.640500 0.00 260.93 0.00 163,339.88
Base 36.893156 0.00 348.28 0.00 218,017.90
18 Jun 2013 21 Jun 2013 GOLDMAN SACHS + CO EUR/AT3 0.06
700.000 0.746687 NHEG Local 27.706200 0.00 31.03 0.00 19,425.37
Base 37.105507 0.00 41.56 0.00 26,015.41
19 Jun 2013 24 Jun 2013 GOLDMAN SACHS + CO EUR/AT3 0.06
5,500.000 0.746046 NHEG Local 27.829300 0.00 244.90 0.00 153,306.05
Base 37.302392 0.00 328.26 0.00 205,491.42
20 Jun 2013 25 Jun 2013 GOLDMAN SACHS + CO EUR/AT3 0.06
16,700.000 0.759013 NHEG Local 28.012800 0.00 748.50 0.00 468,562.26
Base 36.906878 0.00 986.15 0.00 617,331.01
21Jun 2013 26 Jun 2013 GOLDMAN SACHS + CO EUR/AT3 0.06
4,500.000 0.762573 NHEG Local 27.523400 0.00 198.17 0.00 124,053.47
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Base 36.092807 0.00 259.87 0.00 162,677.50
24 Jun 2013 27 Jun 2013 GOLDMAN SACHS + CO EUR/AT3 0.06
4,302.000 0.763679 NHEG Local 26.897901 0.00 185.14 0.00 115,899.91
Base 35.221475 0.00 242.43 0.00 151,765.22
471991000 Total
48,000.000 Local 0.00 2,120.68 0.00 1,327,540.70
Base 0.00 2,808.50 0.00 1,758,110.59
AUSTRIA Total
48,000.000 Local 0.00 2,120.68 0.00 1,327,540.70
Base 0.00 2,808.50 0.00 1,758,110.59
FINLAND
449109909 CITYCON OYJ COMMON STOCK NPV~ 23 Apr2013 26 Apr 2013 LOOP CAPITAL MARKETS LLC EUR/FI2
38,546.000 0.768521 NHEH Local 2.304700 0.00 44.42 0.00 88,881.39
Base 2.998877 0.00 57.80 0.00 115,652.52
452518905 WARTSILA OYJ ABP COMMON STOCK NPV 31 May 2013 05 Jun 2013 MORGAN STANLEY CO INCORPORATED EUR/FI2
6,525.000 0.770297 NHHJ Local 36.181900 0.00 0.00 0.00 236,086.90
Base 46.971363 0.00 0.00 0.00 306,488.15
547256909 SPONDA OYJ COMMON STOCK NPV~ 23 Apr2013 26 Apr 2013 LOOP CAPITAL MARKETS LLC EUR/FI2
21,591.000 0.768521 NHEH Local 3.911600 0.00 42.23 0.00 84,497.59
Base 5.089776 0.00 54.95 0.00 109,948.32
FINLAND Total
66,662.000 Local 0.00 86.65 0.00 409,465.88
Base 0.00 112.75 0.00 532,088.99
FRANCE
403187909 VEOLIA ENVIRONNEMENT COMMON STOCK EUR5. 04 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
1,664.000 0.767489 NHHJ Local 8.510000 0.00 0.00 0.00 14,160.64
Base 11.088107 0.00 0.00 0.00 18,450.61
04 Jun 2013  CANCEL AUTREPAT-STK/$ DIV EUR/FR4
-1,664.000 0.767489 NHHJ Local 8.510000 0.00 0.00 0.00 -14,160.64
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Base 11.088107 0.00 0.00 0.00 -18,450.61

04 Jun 2013 14 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
19.000 0.764818 NHHJ Local 8.510000 0.00 0.00 0.00 161.69
Base 11.126830 0.00 0.00 0.00 211.41

04 Jun 2013 14 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
1,645.000 0.764818 NHHJ Local 8.510000 0.00 0.00 0.00 13,998.95
Base 11.126830 0.00 0.00 0.00 18,303.65

403187909 Total

1,664.000 Local 0.00 0.00 0.00 14,160.64
Base 0.00 0.00 0.00 18,515.06
436892905 RALLYE SA COMMON STOCK EUR3. 09 May 2013 14 May 2013 DIRECT ACCESS PARTNERS, LLC EUR/FR4 0.07
16,800.000 0.763009 NHEG Local 31.643700 0.00 850.58 1,063.23 533,527.97
Base 41.472250 0.00 1,114.77 1,393.47 699,242.04

438042905 PUBLICIS GROUPE COMMON STOCK EUR.4 25 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
111.000 0.763679 NHHJ Local 51.900000 0.00 0.00 0.00 5,760.90
Base 67.960491 0.00 0.00 0.00 7,543.62

25Jun 2013 CANCEL AUTREPAT-STK/$ DIV EUR/FR4
-111.000 0.763679 NHHJ Local 51.900000 0.00 0.00 0.00 -5,760.90
Base 67.960491 0.00 0.00 0.00 -7,543.62

25Jun 2013 OPEN AUTREPAT-STK/$ DIV EUR/FR4
104.000 0.763679 NHHJ Local 51.900000 0.00 0.00 0.00 5,397.60
Base 67.960491 0.00 0.00 0.00 7,067.89

25Jun 2013 OPEN AUTREPAT-STK/$ DIV EUR/FR4
7.000 0.763679 NHHJ Local 51.900000 0.00 0.00 0.00 363.30
Base 67.960491 0.00 0.00 0.00 475.72

438042905 Total

111.000 Local 0.00 0.00 0.00 5,760.90
Base 0.00 0.00 0.00 7,543.61
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445708902 DERICHEBOURG COMMON STOCK EUR.2519 Apr 2013 24 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR4 0.01
109,168.000 0.765374 NHEG Local 2.877700 0.00 502.65 0.00 314,655.40
Base 3.759861 0.00 656.74 0.00 411,113.26
22 Apr2013 25 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR4 0.01
19,014.000 0.766137 NHEG Local 2.999700 0.00 91.26 0.00 57,127.56
Base 3.915357 0.00 119.12 0.00 74,565.72
23 Apr2013 26 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/FR4 0.01
7,901.000 0.768521 NHEG Local 3.002900 0.00 37.96 0.00 23,763.87
Base 3.907375 0.00 49.39 0.00 30,921.56
445708902 Total

136,083.000 Local 0.00 631.87 0.00 395,546.83
Base 0.00 825.25 0.00 516,600.54

458836004  MICHELIN (CGDE) COMMON STOCK EUR2. 11 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
530.000 0.757892 NHHJ Local 55.670000 0.00 0.00 0.00 29,505.10
Base 73.453737 0.00 0.00 0.00 38,930.48

11Jun2013  CANGEL AUTREPAT-STK/$ DIV EUR/FR4
-530.000 0.757892 NHHJ Local 55.670000 0.00 0.00 0.00 -29,505.10
Base 73.453737 0.00 0.00 0.00 -38,930.48

11Jun2013 24 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
431.000 0.753154 NHHJ Local 55.670000 0.00 0.00 0.00 23,993.77
Base 73.915826 0.00 0.00 0.00 31,857.72

11Jun2013 24 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
99.000 0.753154 NHHJ Local 55.670000 0.00 0.00 0.00 5,511.33
Base 73.915826 0.00 0.00 0.00 7,317.68

458836004 Total

530.000 Local 0.00 0.00 0.00 29,505.10
Base 0.00 0.00 0.00 39,175.40

533004909  DASSAULT SYSTEMES SA COMMON STOCK EURT. 19 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
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35.000 0.746046 NHHJ Local 91.710000 0.00 0.00 0.00 3,209.85
Base 122.928077 0.00 0.00 0.00 4,302.48
19Jun 2013 CANCEL AUTREPAT-STK/$ DIV EUR/FR4
-35.000 0.746046 NHHJ Local 91.710000 0.00 0.00 0.00 -3,209.85
Base 122.928077 0.00 0.00 0.00 -4,302.48
19 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
34.000 0.746046 NHHJ Local 91.710000 0.00 0.00 0.00 3,118.14
Base 122.928077 0.00 0.00 0.00 4,179.56
19Jun 2013 CANCEL AUTREPAT-STK/$ DIV EUR/FR4
-34.000 0.746046 NHHJ Local 91.710000 0.00 0.00 0.00 -3,118.14
Base 122.928077 0.00 0.00 0.00 -4,179.56
19Jun 2013 28 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
7.000 0.746074 NHHJ Local 91.710000 0.00 0.00 0.00 641.97
Base 122.923463 0.00 0.00 0.00 860.46
19Jun 2013 28 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
26.000 0.746074 NHHJ Local 91.710000 0.00 0.00 0.00 2,384.46
Base 122.923463 0.00 0.00 0.00 3,196.01
533004909 Total
33.000 Local 0.00 0.00 0.00 3,026.43
Base 0.00 0.00 0.00 4,056.47
554398909 CNP ASSURANCES COMMON STOCK EUR1. 21 May 2013 AUTREPAT-STK/$ DIV EUR/FR4
930.000 0.774563 NHHJ Local 10.180000 0.00 0.00 0.00 9,467.40
Base 13.142895 0.00 0.00 0.00 12,222.89
21 May 2013 CANCEL AUTREPAT-STK/$ DIV EUR/FR4
-930.000 0.774563 NHHJ Local 10.180000 0.00 0.00 0.00 -9,467.40
Base 13.142895 0.00 0.00 0.00 -12,222.89
21 May 2013 AUTREPAT-STK/$ DIV EUR/FR4
930.000 0.774563 NHHJ Local 10.180000 0.00 0.00 0.00 9,467.40
Base 13.142895 0.00 0.00 0.00 12,222.89
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21 May 2013 CANCEL AUTREPAT-STK/$ DIV EUR/FR4
-930.000 0.774563 NHHJ Local 10.180000 0.00 0.00 0.00 -9,467.40
Base 13.142895 0.00 0.00 0.00 -12,222.89

21 May 2013 30 May 2013 AUTREPAT-STK/$ DIV EUR/FR4
907.000 0.774563 NHHJ Local 10.180000 0.00 0.00 0.00 9,233.26
Base 13.142895 0.00 0.00 0.00 11,920.62

21 May 2013 30 May 2013 AUTREPAT-STK/$ DIV EUR/FR4
22.000 0.774563 NHHJ Local 10.180000 0.00 0.00 0.00 223.96
Base 13.142895 0.00 0.00 0.00 289.14

554398909 Total

929.000 Local 0.00 0.00 0.00 9,457.22
Base 0.00 0.00 0.00 12,209.76

564156909 CARREFOUR SA COMMON STOCK EUR2.523 May 2013 07 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
31.000 0.772887 NHHJ Local 19.620000 0.00 0.00 0.00 608.22
Base 25.385341 0.00 0.00 0.00 786.96

23 May 2013 10 Jun 2013 3 AUTREPAT-STK/$ DIV EUR/FR4
739.000 0.772887 NHHJ Local 19.620000 0.00 0.00 0.00 14,499.18
Base 25.385341 0.00 0.00 0.00 18,759.78

564156909 Total

770.000 Local 0.00 0.00 0.00 15,107.40
Base 0.00 0.00 0.00 19,546.74

565478906 ATOS COMMON STOCK EUR1. 17 Jun 2013 26 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
29.000 0.749625 NHHJ Local 48.950000 0.00 0.00 0.00 1,419.55
Base 65.299316 0.00 0.00 0.00 1,893.68

596651901 SOCIETE GENERALE COMMON STOCK EUR1. 12 Jun 2013 24 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
18.000 0.748755 NHHJ Local 25.620000 0.00 0.00 0.00 461.16
Base 34.216800 0.00 0.00 0.00 615.90

12Jun 2013 24 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
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474.000 0.748755 NHHJ Local 25.620000 0.00 0.00 0.00 12,143.88
Base 34.216800 0.00 0.00 0.00 16,218.76
596651901 Total
492.000 Local 0.00 0.00 0.00 12,605.04
Base 0.00 0.00 0.00 16,834.66
599933900 TELEPERFORMANCE COMMON STOCK EUR2.529 Apr 2013 03 May 2013 CABRERA CAPITAL MARKETS LLC EUR/FR4 0.03
8,000.000 0.763359 NHHV Local 33.499800 0.00 160.80 536.00 268,695.20
Base 43.884725 0.00 210.65 702.16 351,990.61
30 Apr2013 06 May 2013 CABRERA CAPITAL MARKETS LLC EUR/FR4 0.03
25,000.000 0.759301 NHHV Local 33.471400 0.00 502.07 1,673.57 838,960.64
Base 44.081859 0.00 661.23 2,204.09 1,104,911.81
599933900 Total
33,000.000 Local 0.00 662.87 2,209.57 1,107,655.84
Base 0.00 871.88 2,906.25 1,456,902.42
704239904 EURAZEO COMMON STOCK NPV 22 May 2013 29 May 2013 7 SUBSCRIPTION (NON CASH) EUR/FR4
86.000 0.777273 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
707624904 UNIBAIL RODAMCO SE REIT EURS. 22 May 2013 03 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
83.000 0.777273 NHHJ Local 164.610000 0.00 0.00 0.00 13,662.63
Base 211.778873 0.00 0.00 0.00 17,577.66
726261902 CREDIT AGRICOLE SA COMMON STOCK EURS3. 23 May 2013 29 May 2013 1 MORGAN STANLEY CO INCORPORATED EUR/FR4 0.01
243,490.000 0.772887 NHEB Local 7.303000 0.00 2,667.31 3,556.41 1,784,431.19
Base 9.448988 0.00 3,451.10 4,601.46 2,308,786.65
726261902 CREDIT AGRICOLE SA COMMON STOCK EURS3. 31 May 2013 05 Jun 2013 MORGAN STANLEY CO INCORPORATED EUR/FR4
15,000.000 0.770297 NHHJ Local 7.293400 0.00 0.00 218.80 109,619.80
Base 9.468296 0.00 0.00 284.05 142,308.49
726261902 Total
258,490.000 Local 0.00 2,667.31 3,775.21 1,894,050.99
Base 0.00 3,451.10 4,885.51 2,451,095.14
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738048909 COMPAGNIE DE SAINT GOBAIN COMMON STOCK EUR4. 23 May 2013 28 May 2013 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/FR4 0.03
135,700.000 0.772887 NHEB Local 31.754800 0.00 3,016.39 8,618.25 4,320,761.00
Base 41.085954 0.00 3,902.76 11,150.72 5,590,417.49

738048909 COMPAGNIE DE SAINT GOBAIN COMMON STOCK EUR4. 26 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
976.000 0.764848 NHHJ Local 28.120000 0.00 0.00 0.00 27,445.12
Base 36.765475 0.00 0.00 0.00 35,883.10

26 Jun 2013  CANCEL AUTREPAT-STK/$ DIV EUR/FR4
-976.000 0.764848 NHHJ Local 28.120000 0.00 0.00 0.00 -27,445.12
Base 36.765475 0.00 0.00 0.00 -35,883.10

738048909 Total

135,700.000 Local 0.00 3,016.39 8,618.25 4,320,761.00
Base 0.00 3,902.76 11,150.72 5,590,417.49
758255905 KLEPIERRE REIT EUR1.4 17 May 2013 22 May 2013 LOOP CAPITAL MARKETS LLC EUR/FR4 0.02
13,173.000 0.780122 NHEH Local 34.376200 0.00 226.41 905.67 453,969.76
Base 44.065159 0.00 290.22 1,160.93 581,921.49
775943905 ILIAD SA COMMON STOCK NPV 24 Jun 2013 28 Jun 2013 1 LOOP CAPITAL MARKETS LLC EUR/FR4 0.10
867.000 0.763767 NHHJ Local 158.926000 0.00 68.89 275.57 138,133.30
Base 208.081784 0.00 90.20 360.80 180,857.91
BO9YFD902 SAFT GROUPE SA COMMON STOCK EUR1. 23 Apr2013 26 Apr 2013 LOOP CAPITAL MARKETS LLC EUR/FR4 0.01
4,138.000 0.768521 NHEH Local 18.803200 0.00 38.90 0.00 77,846.54
Base 24.466735 0.00 50.62 0.00 101,293.97

BONJJ1901 EDF COMMON STOCK EUR.5 26 Jun 2013 OPEN AUTREPAT-STK/$ DIV EUR/FR4
1.000 0.764848 NHHJ Local 15.290000 0.00 0.00 0.00 15.29
Base 19.990900 0.00 0.00 0.00 19.99

26 Jun 2013 OPEN AUTREPAT-STK/$ DIV EUR/FR4
78.000 0.764848 NHHJ Local 15.290000 0.00 0.00 0.00 1,192.62
Base 19.990900 0.00 0.00 0.00 1,559.29
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BONJJ1901 Total

79.000 Local 0.00 0.00 0.00 1,207.91
Base 0.00 0.00 0.00 1,679.28

B188LG904 AKKA TECHNOLOGIES COMMON STOCK EUR1. 13 May 2013 17 May 2013 4 SUBSCRIPTION (NON CASH) EUR/FR4
3,710.000 0.770386 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
B18S25909 STALLERGENES COMMON STOCK EUR1. 09 May 2013 14 May 2013 DIRECT ACCESS PARTNERS, LLC EUR/FR4 0.10
823.000 0.763009 NHEG Local 49.948300 0.00 65.77 0.00 41,173.22
Base 65.462268 0.00 86.20 0.00 53,961.64
10 May 2013 15 May 2013 DIRECT ACCESS PARTNERS, LLC EUR/FR4 0.11
6,798.000 0.771933 NHEG Local 51.621400 0.00 561.47 0.00 351,483.75
Base 66.872902 0.00 727.36 0.00 455,329.35
13 May 2013 16 May 2013 M RAMSEY KING SECURITIES, INC. EUR/FR4 0.11
300.000 0.770386 NHEG Local 52.157800 0.00 25.04 0.00 15,672.38
Base 67.703463 0.00 32.50 0.00 20,343.54
15 May 2013 20 May 2013 M RAMSEY KING SECURITIES, INC. EUR/FR4 0.11
300.000 0.777756 NHEG Local 51.534200 0.00 24.74 0.00 15,485.00
Base 66.260112 0.00 31.81 0.00 19,909.84
16 May 2013 21 May 2013 M RAMSEY KING SECURITIES, INC. EUR/FR4 0.11
500.000 0.775284 NHEG Local 51.537600 0.00 41.23 0.00 25,810.03
Base 66.475769 0.00 53.18 0.00 33,291.06
17 May 2013 22 May 2013 M RAMSEY KING SECURITIES, INC. EUR/FR4 0.11
781.000 0.780122 NHEG Local 51.367503 0.00 64.19 0.00 40,182.21
Base 65.845474 0.00 82.28 0.00 51,507.60
20 May 2013 23 May 2013 M RAMSEY KING SECURITIES, INC. EUR/FR4 0.11
498.000 0.777333 NHEG Local 51.289600 0.00 40.87 0.00 25,583.09
Base 65.981503 0.00 52.58 0.00 32,911.36
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B18SZ5909 Total

10,000.000 Local 0.00 823.31 0.00 515,389.68
Base 0.00 1,065.91 0.00 667,254.39

B197DR900 VALLOUREC COMMON STOCK EUR2. 18 Jun 2013 25 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
69.000 0.745907 NHHJ Local 36.690000 0.00 0.00 0.00 2,531.61
Base 49.188438 0.00 0.00 0.00 3,394.00

18 Jun 2013 25 Jun 2013 AUTREPAT-STK/$ DIV EUR/FR4
37.000 0.745907 NHHJ Local 36.690000 0.00 0.00 0.00 1,357.53
Base 49.188438 0.00 0.00 0.00 1,819.97

B197DR900 Total

106.000 Local 0.00 0.00 0.00 3,889.14
Base 0.00 0.00 0.00 5,213.97

B1XH02900 VINCI SA COMMON STOCK EUR2.513 May 2013 AUTREPAT-STK/$ DIV EUR/FR4
841.000 0.770891 NHHJ Local 32.510000 0.00 0.00 0.00 27,340.91
Base 42.171980 0.00 0.00 0.00 35,466.65

13 May 2013 CANCEL AUTREPAT-STK/$ DIV EUR/FR4
-841.000 0.770891 NHHJ Local 32.510000 0.00 0.00 0.00 -27,340.91
Base 42.171980 0.00 0.00 0.00 -35,466.65

13 May 2013 AUTREPAT-STK/$ DIV EUR/FR4
841.000 0.770891 NHHJ Local 32.510000 0.00 0.00 0.00 27,340.91
Base 42.171980 0.00 0.00 0.00 35,466.65

13 May 2013 CANCEL AUTREPAT-STK/$ DIV EUR/FR4
-841.000 0.770891 NHHJ Local 32.510000 0.00 0.00 0.00 -27,340.91
Base 42.171980 0.00 0.00 0.00 -35,466.65

13 May 2013 22 May 2013 AUTREPAT-STK/$ DIV EUR/FR4
750.000 0.770386 NHHJ Local 32.510000 0.00 0.00 0.00 24,382.50
Base 42.199625 0.00 0.00 0.00 31,649.73

13 May 2013 22 May 2013 AUTREPAT-STK/$ DIV EUR/FR4
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90.000 0.770386 NHHJ Local 32.510000 0.00 0.00 0.00 2,925.90
Base 42.199625 0.00 0.00 0.00 3,797.98
B1XH02900 Total
840.000 Local 0.00 0.00 0.00 27,308.40
Base 0.00 0.00 0.00 35,447.71
B1YXBJ905 AIR LIQUIDE SA COMMON STOCK EUR5.531 May 2013 05 Jun 2013 MORGAN STANLEY CO INCORPORATED EUR/FR4
11,481.000 0.770297 NHHJ Local 99.300300 0.00 0.00 2,280.13 1,142,346.87
Base 128.911705 0.00 0.00 2,960.07 1,482,995.35
B8CHK5909 GROUPE FNAC RIGHT 20 Jun 2013 20 Jun 2013 RIGHTS ISSUE (NON CASH) EUR/FR4
3,806.000 0.759013 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
B8HW9C909 EURAZEO RTS EXP 03JUN13 22 May 2013 22 May 2013 RIGHTS ISSUE (NON CASH) EUR/FR4
1,734.000 0.776850 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
B979C3905 AKKA TECHNOLOGIES RTS EXP 21MAY13 13 May 2013 13 May 2013 RIGHTS ISSUE (NON CASH) EUR/FR4
37,100.000 0.770891 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
FRANCE Total
671,834.000 Local 0.00 8,986.53 19,127.63 10,716,339.14
Base 0.00 11,662.71 24,817.75 13,908,174.74
GERMANY
451180905 HANNOVER RUECKVERSICHERU REG COMMON STOCK NPV 17 May 2013 22 May 2013 LOOP CAPITAL MARKETS LLC EUR/DE5 0.04
3,681.000 0.780122 NHEH Local 60.458500 0.00 111.27 0.00 222,659.01
Base 77.498776 0.00 142.63 0.00 285,415.63
504141904 METRO AG COMMON STOCK NPV 14 May 2013 16 May 2013 BARCLAYS CAPITAL EUR/DE5 0.05
46,400.000 0.771099 NHEB Local 24.273400 0.00 1,689.43 0.00 1,127,975.19
Base 31.478967 0.00 2,190.94 0.00 1,462,815.01
14 May 2013 16 May 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/DE5 0.04
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7,200.000 0.771099 NHEB Local 24.305000 0.00 210.00 0.00 175,206.00
Base 31.519948 0.00 272.34 0.00 227,215.96
15 May 2013 21 May 2013 4 BARCLAYS CAPITAL EUR/DE5 0.05
46,800.000 0.777756 NHEB Local 24.465700 0.00 1,717.49 0.00 1,146,712.25
Base 31.456781 0.00 2,208.26 0.00 1,474,385.60
16 May 2013 22 May 2013 2 BARCLAYS CAPITAL EUR/DE5 0.05
41,000.000 0.775284 NHEB Local 24.501800 0.00 1,506.86 0.00 1,006,080.66
Base 31.603645 0.00 1,943.62 0.00 1,297,693.05
17 May 2013 22 May 2013 1 BARCLAYS CAPITAL EUR/DE5 0.05
11,600.000 0.780122 NHEB Local 24.915100 0.00 433.52 0.00 289,448.68
Base 31.937441 0.00 555.71 0.00 371,030.02
20 May 2013 22 May 2013 BARCLAYS CAPITAL EUR/DE5 0.05
4,200.000 0.777333 NHEB Local 24.928400 0.00 157.05 0.00 104,856.33
Base 32.069139 0.00 202.04 0.00 134,892.42
21 May 2013 23 May 2013 REDBURN PARTNERS LLP EUR/DE5 0.05
9,400.000 0.776850 NHEB Local 24.730800 0.00 348.70 0.00 232,818.22
Base 31.834717 0.00 448.86 0.00 299,695.20
21 May 2013 24 May 2013 1 REDBURN PARTNERS LLP EUR/DE5 0.05
800.000 0.774563 NHEB Local 24.712800 0.00 29.66 0.00 19,799.90
Base 31.905474 0.00 38.29 0.00 25,562.67
23 May 2013 27 May 2013 REDBURN PARTNERS LLP EUR/DE5 0.05
12,840.000 0.772887 NHEB Local 26.758200 0.00 515.36 0.00 344,090.65
Base 34.621102 0.00 666.80 0.00 445,201.76
504141904 Total

180,240.000 Local 0.00 6,608.07 0.00 4,446,987.88
Base 0.00 8,526.86 0.00 5,738,491.69
511990905 DUERR AG COMMON STOCK NPV 17 May 2013 22 May 2013 LOOP CAPITAL MARKETS LLC EUR/DE5 0.06
6,935.000 0.780122 NHEH Local 98.555200 0.00 341.74 0.00 683,822.05
Base 126.333061 0.00 438.06 0.00 876,557.83
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516921905 DRAEGERWERK AG PREF PREFERENCE 23 Apr2013 25 Apr 2013 LOOP CAPITAL MARKETS LLC EUR/DES 0.06
5,157.000 0.768521 NHEH Local 95.986300 0.00 247.50 0.00 495,248.85
Base 124.897433 0.00 322.05 0.00 644,418.11
538675901 STADA ARZNEIMITTEL AG COMMON STOCK NPV~ 23 Apr2013 25 Apr 2013 LOOP CAPITAL MARKETS LLC EUR/DES 0.02
10,220.000 0.768521 NHEH Local 30.187800 0.00 154.26 0.00 308,673.58
Base 39.280384 0.00 200.72 0.00 401,646.25

547055905 JENOPTIK AG COMMON STOCK 17 May 2013 22 May 2013 UBS AG EUR/DES5
11,930.000 0.780122 NHEH Local 9.111800 0.00 32.61 0.00 108,736.38
Base 11.679968 0.00 41.80 0.00 139,383.81

21 May 2013 23 May 2013 UBS AG EUR/DES
9,576.000 0.774563 NHEH Local 9.159800 0.00 26.31 0.00 87,740.55
Base 11.825765 0.00 33.97 0.00 113,277.49

22 May 2013 24 May 2013 UBS AG EUR/DES
2,005.000 0.777273 NHEH Local 9.199501 0.00 5.53 0.00 18,450.53
Base 11.835611 0.00 7.1 0.00 23,737.52

547055905 Total
23,511.000 Local 0.00 64.45 0.00 214,927.46
Base 0.00 82.88 0.00 276,398.82
552919904 KUKA AG COMMON STOCK 19 Apr 2013 24 Apr 2013 GOLDMAN SACHS INTERNATIONAL EUR/DES 0.07
14,635.000 0.765374 NHEG Local 32.855400 0.00 769.34 0.00 481,608.12
Base 42.927249 0.00 1,005.18 0.00 629,245.47
552919904 KUKA AG COMMON STOCK 17 May 2013 22 May 2013 LOOP CAPITAL MARKETS LLC EUR/DES5 0.02
8,791.000 0.780122 NHEH Local 37.875400 0.00 166.48 0.00 333,129.12
Base 48.550611 0.00 213.40 0.00 427,021.82
552919904 Total

23,426.000 Local 0.00 935.82 0.00 814,737.24
Base 0.00 1,218.58 0.00 1,056,267.29
577325905 LEONI AG COMMON STOCK NPV 22 May 2013 27 May 2013 DEUTSCHE BANK SECURITIES INC EUR/DES 0.02
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10,000.000 0.777273 NHHV Local 39.061800 0.00 156.25 0.00 390,774.25
Base 50.254930 0.00 201.02 0.00 502,750.32
ACIO5RX61 COMMERZBANK AG COMMON STOCK NPV 24 Apr2013 26 Apr 2013 REVERSE SPLIT NON CASH EUR/DE5
3,153.000 0.806690 NHHJ Local 13.466308 0.00 0.00 0.00 42,459.27
Base 16.693295 0.00 0.00 0.00 52,633.96
28 May 2013 28 May 2013 RIGHTS SUBSCRIBED (NON CASH) EUR/DE5
3,000.000 0.806689 NHHJ Local 3.561426 0.00 0.00 0.00 10,684.28
Base 4.414869 0.00 0.00 0.00 13,244.61
ACIO5RX61 Total
6,153.000 Local 0.00 0.00 0.00 53,143.55
Base 0.00 0.00 0.00 65,878.57
BO6CF7906 NORDEX SE COMMON STOCK NPV 09 May 2013 14 May 2013 DIRECT ACCESS PARTNERS, LLC EUR/DE5 0.01
72,031.000 0.763009 NHEG Local 6.155100 0.00 709.37 0.00 444,067.38
Base 8.066877 0.00 929.70 0.00 581,994.94
10 May 2013 15 May 2013 DIRECT ACCESS PARTNERS, LLC EUR/DE5 0.01
14,269.000 0.771933 NHEG Local 6.245400 0.00 142.58 0.00 89,258.19
Base 8.090599 0.00 184.71 0.00 115,629.45
BO6CF7906 Total
86,300.000 Local 0.00 851.95 0.00 533,325.57
Base 0.00 1,114.41 0.00 697,624.39
B17NLM909 AURELIUS AG COMMON STOCK 09 May 2013 14 May 2013 DIRECT ACCESS PARTNERS, LLC EUR/DE5 0.12
7,582.000 0.763009 NHEG Local 59.122100 0.00 717.22 0.00 448,980.98
Base 77.485456 0.00 939.99 0.00 588,434.71
10 May 2013 15 May 2013 DIRECT ACCESS PARTNERS, LLC EUR/DE5 0.13
801.000 0.771933 NHEG Local 61.815605 0.00 79.22 0.00 49,593.52
Base 80.078977 0.00 102.63 0.00 64,245.89
B17NLM909 Total
8,383.000 Local 0.00 796.44 0.00 498,574.50
Base 0.00 1,042.62 0.00 652,680.60
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GERMANY Total
364,006.000 Local 0.00 10,267.75 0.00 8,662,873.94
Base 0.00 13,289.83 0.00 11,198,129.50
GREECE
410827901 HELLENIC EXCHANGES SA HOLDIN COMMON STOCK EUR.7919 Apr 2013 24 Apr 2013 GOLDMAN SACHS + CO EUR/GR2 0.01
95,500.000 0.765374 NHEG Local 5.007300 0.00 765.12 286.92 479,249.19
Base 6.542292 0.00 999.67 374.88 626,163.41
458435906 METKA SA COMMON STOCK EUR.3202 Apr 2013 05 Apr 2013 MERRILL LYNCH INTERNATIONAL EUR/GR2 0.01
3,013.000 0.779089 NHHV Local 9.438400 0.00 14.22 9.24 28,461.36
Base 12.114662 0.00 18.25 11.86 36,531.59
03 Apr2013 08 Apr 2013 MERRILL LYNCH INTERNATIONAL EUR/GR2 0.01
3,371.000 0.778392 NHHV Local 9.400000 0.00 15.84 10.30 31,713.54
Base 12.076178 0.00 20.35 13.23 40,742.38
04 Apr2013 09 Apr 2013 MERRILL LYNCH INTERNATIONAL EUR/GR2 0.01
1,942.000 0.777968 NHHV Local 9.480000 0.00 9.21 5.98 18,425.35
Base 12.185591 0.00 11.84 7.69 23,683.94
458435906 Total
8,326.000 Local 0.00 39.27 25.52 78,600.25
Base 0.00 50.44 32.78 100,957.91
BOF8Y3904 COCA COLA HBC AG CDI COMMON STOCK CHF6.7 19 Apr 2013 EXCHANGE OFFER (NON CASH) EUR/GR2
15,034.000 0.701323 NHHJ Local 16.441610 0.00 0.00 0.00 247,183.17
Base 23.443702 0.00 0.00 0.00 352,452.62
19 Apr 2013  CANCEL EXCHANGE OFFER (NON CASH) EUR/GR2
-15,034.000 0.701323 NHHJ Local 16.441610 0.00 0.00 0.00 -247,183.17
Base 23.443702 0.00 0.00 0.00 -352,452.62
19 Apr 2013 29 Apr 2013 EXCHANGE OFFER (NON CASH) EUR/GR2
15,034.000 0.701323 NHHJ Local 16.441610 0.00 0.00 0.00 247,183.17
Base 23.443702 0.00 0.00 0.00 352,452.62
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B9F8Y3904 Total
15,034.000 Local 0.00 0.00 0.00 247,183.17
Base 0.00 0.00 0.00 352,452.62
BBDRRV905 PIRAEUS BANK S.A. RTS RIGHT 05 Jun 2013 RIGHTS ISSUE (NON CASH) EUR/GR2
800.000 0.764059 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
05Jun 2013 CANCEL RIGHTS ISSUE (NON CASH) EUR/GR2
-800.000 0.764059 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
05 Jun 2013 RIGHTS ISSUE (NON CASH) EUR/GR2
8,008.000 0.764059 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
05Jun 2013 CANCEL RIGHTS ISSUE (NON CASH) EUR/GR2
-8,008.000 0.764059 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
05Jun 2013 10 Jun 2013 RIGHTS ISSUE (NON CASH) EUR/GR2
800.000 0.764059 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
BBDRRV905 Total
800.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
BBFL4S908 PIRAEUS BANK S.A COMMON STOCK EUR.3 05Jun 2013 10 Jun 2013 REVERSE SPLIT NON CASH EUR/GR2
800.000 0.711574 NHHJ Local 67.033612 0.00 0.00 0.00 53,626.89
Base 94.204712 0.00 0.00 0.00 75,363.77
GREECE Total
120,460.000 Local 0.00 804.39 312.44 858,659.50
Base 0.00 1,050.11 407.66 1,154,937.71
IRELAND
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418224002 CRH PLC COMMON STOCK EUR.3225 Apr 2013 13 May 2013 AUTREPAT-STK/$ DIV EUR/GBB
666.000 0.769053 NHHJ Local 17.017297 0.00 0.00 0.00 11,333.52
Base 22.127600 0.00 0.00 0.00 14,736.98
B1RR82907 SMURFIT KAPPA GROUP PLC COMMON STOCK EUR. 23 May 2013 29 May 2013 1 CABRERA CAPITAL MARKETS LLC EUR/GBB 0.01
15,200.000 0.772887 NHHV Local 12.648700 0.00 115.36 1,923.54 194,299.14
Base 16.365523 0.00 149.26 2,488.77 251,393.98
24 May 2013 29 May 2013 CABRERA CAPITAL MARKETS LLC EUR/GBB 0.01
14,900.000 0.774024 NHHV Local 12.866800 0.00 115.03 1,918.08 193,748.43
Base 16.623257 0.00 148.61 2,478.06 250,313.21
B1RR82907 Total
30,100.000 Local 0.00 230.39 3,841.62 388,047.57
Base 0.00 297.87 4,966.83 501,707.19
IRELAND Total
30,766.000 Local 0.00 230.39 3,841.62 399,381.09
Base 0.00 297.87 4,966.83 516,444 .17
ITALY
407683002 INTESA SANPAOLO COMMON STOCK EUR.5214 May 2013 17 May 2013 SOCIETE GENERALE LONDON BRANCH EUR/IT4
689,650.000 0.771099 NHEB Local 1.396700 0.00 1,444.85 1,155.88 965,834.89
Base 1.811311 0.00 1,873.75 1,499.00 1,252,543.31
441901907 BREMBO SPA COMMON STOCK EUR.5217 May 2013 22 May 2013 UBS AG EUR/IT4
7,595.000 0.780122 NHEH Local 12.452700 0.00 28.37 113.49 94,720.12
Base 15.962503 0.00 36.37 145.48 121,417.06
21 May 2013 24 May 2013 UBS AG EUR/IT4
9,279.000 0.774563 NHEH Local 12.656901 0.00 35.23 140.93 117,619.54
Base 16.340699 0.00 45.48 181.95 151,852.77
22 May 2013 27 May 2013 UBS AG EUR/IT4
2,545.000 0.777273 NHEH Local 12.633100 0.00 9.65 38.58 32,199.47
Base 16.253105 0.00 12.42 49.64 41,426.20
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441901907 Total
19,419.000 Local 0.00 73.25 293.00 244,539.13
Base 0.00 94.27 377.07 314,696.03
478321904 IREN SPA COMMON STOCK EUR1. 23 Apr2013 26 Apr 2013 LOOP CAPITAL MARKETS LLC EUR/IT4
154,222.000 0.768521 NHEH Local 0.725300 0.00 55.93 134.23 112,047.38
Base 0.943761 0.00 72.78 174.66 145,796.12
763439908 TELECOM ITALIA SPA COMMON STOCK EUR.5512 Apr 2013 17 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/IT4
3,429,996.000 0.763738 NHEB Local 0.639700 0.00 2,633.00 2,633.00 2,199,434.44
Base 0.837591 0.00 3,447.52 3,447.52 2,879,828.48
ACIO1A0K7 UNICREDIT SPA COMMON STOCK NPV 23 May 2013 29 May 2013 1 CREDIT AGRICOLE INDOSUEZ CHEUVREUX EUR/IT4
419,215.000 0.772887 NHEB Local 4.199500 0.00 1,232.35 2,112.59 1,763,838.33
Base 5.433524 0.00 1,594.48 2,733.37 2,282,142.58
ACI060QP5 PRELIOS SPA COMMON STOCK NPV 20 May 2013 23 May 2013 REVERSE SPLIT NON CASH EUR/IT4
2,482.000 0.709076 NHHJ Local 2.949617 0.00 0.00 0.00 7,320.95
Base 4.159806 0.00 0.00 0.00 10,324.64
BO9MRX901 IMPREGILO SPA COMMON STOCK NPV 17 May 2013 22 May 2013 LOOP CAPITAL MARKETS LLC EUR/IT4
65,462.000 0.780122 NHEH Local 4.479200 0.00 146.60 351.86 293,715.85
Base 5.741666 0.00 187.92 451.03 376,499.89
ITALY Total
4,780,446.000 Local 0.00 5,585.98 6,680.56 5,586,730.97
Base 0.00 7,270.72 8,682.65 7,261,831.05
NETHERLANDS
414881904 REED ELSEVIER NV COMMON STOCK EUR.0723 May 2013 23 May 2013 AUTREPAT-STK/$ DIV EUR/NL5
1,064.000 0.772887 NHHJ Local 13.052631 0.00 0.00 0.00 13,888.00
Base 16.888149 0.00 0.00 0.00 17,968.99
492928007 CORIO NV REIT EUR10. 03 Jun 2013 03 Jun 2013 AUTREPAT-STK/$ DIV EUR/NL5
72.000 0.763563 NHHJ Local 36.148333 0.00 0.00 0.00 2,602.68
Base 47.341651 0.00 0.00 0.00 3,408.61
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522865906 RANDSTAD HOLDING NV COMMON STOCK EUR.1 24 Apr 2013 24 Apr 2013 AUTREPAT-STK/$ DIV EUR/NL5
158.000 0.769468 NHHJ Local 28.908227 0.00 0.00 0.00 4,567.50
Base 37.569109 0.00 0.00 0.00 5,935.93
545831901 AKZO NOBEL COMMON STOCK EUR2. 23 May 2013 29 May 2013 AUTREPAT-STK/$ DIV EUR/NL5
217.000 0.772887 NHHJ Local 49.393548 0.00 0.00 0.00 10,718.40
Base 63.907852 0.00 0.00 0.00 13,868.00
592737902 AEGON NV COMMON STOCK EUR.1214 Jun 2013 14 Jun 2013 AUTREPAT-STK/$ DIV EUR/NL5
1,267.000 0.750216 NHHJ Local 5.172170 0.00 0.00 0.00 6,553.14
Base 6.894241 0.00 0.00 0.00 8,735.00
595607904 KONINKLIJKE KPN NV COMMON STOCK EUR.2414 May 2013 17 May 2013 RIGHTS SUBSCRIBED (NON CASH) EUR/NL5
112,472.000 0.707285 NHHJ Local 2.215711 0.00 0.00 0.00 249,205.52
Base 3.132700 0.00 0.00 0.00 352,341.12
598662906 KONINKLIJKE PHILIPS NV COMMON STOCK EUR.2 05Jun 2013 05 Jun 2013 AUTREPAT-STK/$ DIV EUR/NL5
1,306.000 0.764059 NHHJ Local 21.930895 0.00 0.00 0.00 28,641.75
Base 28.703143 0.00 0.00 0.00 37,486.32
B096LW904 FUGRO NV CVA DUTCH CERT EUR.05 16 Apr 2013 19 Apr 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.09
4,000.000 0.761064 NHEB Local 44.045900 0.00 264.28 0.00 176,447.88
Base 57.874108 0.00 347.25 0.00 231,843.68
17 Apr 2013 22 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/NL5 0.07
1,500.000 0.766284 NHEB Local 43.111500 0.00 77.60 0.00 64,744.85
Base 56.260473 0.00 101.27 0.00 84,491.98
17 Apr 2013 22 Apr 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.08
7,600.000 0.766284 NHEB Local 43.304700 0.00 493.67 0.00 329,609.39
Base 56.512598 0.00 644.24 0.00 430,139.99
18 Apr 2013 23 Apr 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.08
3,700.000 0.764789 NHEB Local 43.045300 0.00 238.90 0.00 159,506.51
Base 56.283890 0.00 312.37 0.00 208,562.77
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18 Apr 2013 23 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/NLS 0.07

600.000 0.764789 NHEB Local 43.076400 0.00 31.01 0.00 25,876.85
Base 56.324555 0.00 40.55 0.00 33,835.28

19 Apr 2013 25 Apr 2013 1 INVESTMENT TECHNOLOGY GROUP LTD EUR/NL5S 0.07

1,000.000 0.765374 NHEB Local 42.105500 0.00 50.53 0.00 42,156.03
Base 55.012974 0.00 66.02 0.00 55,078.99

22 Apr2013 25 Apr 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.08

3,100.000 0.766137 NHEB Local 42.657100 0.00 198.36 0.00 132,435.37
Base 55.678162 0.00 258.91 0.00 172,861.21

23 Apr2013 26 Apr 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NLS 0.08

2,000.000 0.768521 NHEB Local 42.975100 0.00 128.93 0.00 86,079.13
Base 55.919227 0.00 167.76 0.00 112,006.22

24 Apr2013 29 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/NL5S 0.07

300.000 0.769468 NHEB Local 43.775700 0.00 15.76 0.00 13,148.47
Base 56.890865 0.00 20.48 0.00 17,087.74

29 Apr 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.09

400.000 0.764000 NHEB Local 44.430000 0.00 26.66 0.00 17,798.66
Base 58.154450 0.00 34.90 0.00 23,296.68

29 Apr2013  CANCEL CITIGROUPGLOBAL MARKETS LIMITED EUR/NLS 0.09

-400.000 0.764000 NHEB Local 44.430000 0.00 -26.66 0.00 -17,798.66
Base 58.154450 0.00 -34.90 0.00 -23,296.68

29 Apr2013 03 May 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/NL5S 0.07

500.000 0.764000 NHEB Local 44.492900 0.00 26.70 0.00 22,273.15
Base 58.236780 0.00 34.95 0.00 29,153.34

30 Apr 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.09

700.000 0.759301 NHEB Local 43.748600 0.00 45.94 0.00 30,669.96
Base 57.616940 0.00 60.50 0.00 40,392.36

30 Apr2013  CANCEL CITIGROUPGLOBAL MARKETS LIMITED EUR/NLS 0.09

-700.000 0.759301 NHEB Local 43.748600 0.00 -45.94 0.00 -30,669.96
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Base 57.616940 0.00 -60.50 0.00 -40,392.36

30 Apr2013 06 May 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/NLS 0.07

700.000 0.759301 NHEB Local 43.903700 0.00 36.88 0.00 30,769.47
Base 57.821207 0.00 48.57 0.00 40,523.42

29 Apr 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5S 0.09

400.000 0.764000 NHEB Local 44.430000 0.00 26.66 0.00 17,798.66
Base 58.154450 0.00 34.90 0.00 23,296.68

29 Apr2013  CANCEL CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.09

-400.000 0.764000 NHEB Local 44.430000 0.00 -26.66 0.00 -17,798.66
Base 58.154450 0.00 -34.90 0.00 -23,296.68

30 Apr2013 06 May 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NLS 0.09

700.000 0.759301 NHEB Local 43.748600 0.00 45.94 0.00 30,669.96
Base 57.616940 0.00 60.50 0.00 40,392.36

29 Apr2013 03 May 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5S 0.09

400.000 0.764000 NHEB Local 44.430000 0.00 26.66 0.00 17,798.66
Base 58.154450 0.00 34.90 0.00 23,296.69

08 May 2013 13 May 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.09

4,300.000 0.758840 NHEB Local 43.978800 0.00 283.66 0.00 189,392.50
Base 57.955300 0.00 373.81 0.00 249,581.60

08 May 2013 13 May 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/NLS 0.07

100.000 0.758840 NHEB Local 43.900000 0.00 5.27 0.00 4,395.27
Base 57.851457 0.00 6.94 0.00 5,792.09

13 May 2013 16 May 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5S 0.08

1,500.000 0.770386 NHEB Local 43.633600 0.00 98.18 0.00 65,548.58
Base 56.638620 0.00 127.44 0.00 85,085.37

14 May 2013 20 May 2013 3 INVESTMENT TECHNOLOGY GROUP LTD EUR/NL5 0.07

800.000 0.771099 NHEB Local 43.583400 0.00 41.84 0.00 34,908.56
Base 56.521147 0.00 54.26 0.00 45,271.18

15 May 2013 20 May 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NLS 0.08
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2,100.000 0.777756 NHEB Local 43.479600 0.00 136.96 0.00 91,444 12
Base 55.903908 0.00 176.10 0.00 117,574.30
16 May 2013 21 May 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.08
2,700.000 0.775284 NHEB Local 43.431900 0.00 175.90 0.00 117,442.03
Base 56.020632 0.00 226.88 0.00 151,482.59
17 May 2013 22 May 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.08
200.000 0.780122 NHEB Local 43.454300 0.00 13.04 0.00 8,703.90
Base 55.701929 0.00 16.72 0.00 11,157.10
20 May 2013 23 May 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.08
500.000 0.777333 NHEB Local 43.439600 0.00 32.58 0.00 21,752.38
Base 55.882871 0.00 41.91 0.00 27,983.35
23 May 2013 28 May 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.09
300.000 0.772887 NHEB Local 43.940700 0.00 19.77 0.00 13,201.98
Base 56.852684 0.00 25.58 0.00 17,081.38
24 May 2013 29 May 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.09
700.000 0.774024 NHEB Local 43.974500 0.00 46.17 0.00 30,828.32
Base 56.812838 0.00 59.65 0.00 39,828.64

B096LW904 FUGRO NV CVA DUTCH CERT EUR.05 07 Jun 2013 AUTREPAT-STK/$ DIV EUR/NL5
417.000 0.755316 NHHJ Local 46.014388 0.00 0.00 0.00 19,188.00
Base 60.920711 0.00 0.00 0.00 25,403.95

07 Jun 2013  CANCEL AUTREPAT-STK/$ DIV EUR/NL5
-417.000 0.755316 NHHJ Local 46.014388 0.00 0.00 0.00 -19,188.00
Base 60.920711 0.00 0.00 0.00 -25,403.95

28 May 2013 07 Jun 2013 AUTREPAT-STK/$ DIV EUR/NL5
417.000 0.777031 NHHJ Local 46.014388 0.00 0.00 0.00 19,188.00
Base 59.218214 0.00 0.00 0.00 24,694.01
B096LW904 FUGRO NV CVA DUTCH CERT EUR.05 13Jun 2013 18 Jun 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.08
200.000 0.751174 NHEB Local 42.448100 0.00 12.73 0.00 8,502.35
Base 56.509011 0.00 16.95 0.00 11,318.75
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13Jun 2013 18 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/NLS 0.07

1,100.000 0.751174 NHEB Local 42.392300 0.00 55.96 0.00 46,687.49
Base 56.434728 0.00 74.50 0.00 62,152.70

17 Jun 2013 20 Jun 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5S 0.09

200.000 0.749625 NHEB Local 42.472600 0.00 12.74 0.00 8,5607.26
Base 56.658463 0.00 17.00 0.00 11,348.69

17 Jun 2013 25 Jun 2013 5 INVESTMENT TECHNOLOGY GROUP LTD EUR/NL5 0.07

900.000 0.749625 NHEB Local 42.407500 0.00 45.80 0.00 38,212.55
Base 56.571619 0.00 61.10 0.00 50,975.55

20 Jun 2013 25 Jun 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NLS 0.08

2,100.000 0.756744 NHEB Local 42.348600 0.00 133.40 0.00 89,065.46
Base 55.961593 0.00 176.28 0.00 117,695.63

20 Jun 2013 25 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/NL5S 0.07

100.000 0.756744 NHEB Local 42.238700 0.00 5.07 0.00 4,228.94
Base 55.816366 0.00 6.70 0.00 5,588.34

21Jun 2013 27 Jun 2013 1 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.08

2,700.000 0.762573 NHEB Local 42.135800 0.00 170.65 0.00 113,937.31
Base 55.254776 0.00 223.78 0.00 149,411.68

24 Jun 2013 28 Jun 2013 1 CITIGROUPGLOBAL MARKETS LIMITED EUR/NLS 0.08

2,300.000 0.763767 NHEB Local 41.537500 0.00 143.30 0.00 95,679.55
Base 54.385042 0.00 187.62 0.00 125,273.22

25Jun 2013 28 Jun 2013 CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5S 0.08

1,100.000 0.764497 NHEB Local 41.769200 0.00 68.92 0.00 46,015.04
Base 54.636186 0.00 90.15 0.00 60,189.95

25Jun 2013 OPEN 3 INVESTMENT TECHNOLOGY GROUP LTD EUR/NL5 0.07

800.000 0.764497 NHEB Local 41.761600 0.00 40.09 0.00 33,449.37
Base 54.626244 0.00 52.44 0.00 43,753.44

26 Jun 2013 OPEN CITIGROUPGLOBAL MARKETS LIMITED EUR/NLS 0.08

400.000 0.768905 NHEB Local 41.910900 0.00 25.15 0.00 16,789.51
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Base 54.507254 0.00 32.71 0.00 21,835.61
27 Jun 2013 OPEN CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.08
3,600.000 0.768256 NHEB Local 41.621600 0.00 224.76 0.00 150,062.52
Base 54.176733 0.00 292.56 0.00 195,328.80
28 Jun 2013 OPEN CITIGROUPGLOBAL MARKETS LIMITED EUR/NL5 0.08
500.000 0.768669 NHEB Local 41.560300 0.00 31.17 0.00 20,811.32
Base 54.067876 0.00 40.55 0.00 27,074.49
28 Jun 2013 OPEN INVESTMENT TECHNOLOGY GROUP LTD EUR/NL5 0.06
2,500.000 0.768669 NHEB Local 41.582700 0.00 124.75 0.00 104,081.50
Base 54.097017 0.00 162.29 0.00 135,404.84
B096LW904 Total

58,217.000 Local 0.00 3,583.08 0.00 2,504,351.53
Base 0.00 4,681.69 0.00 3,272,156.97

BOHZL9902 KONINKLIJKE DSM NV COMMON STOCK EUR1.524 May 2013 29 May 2013 AUTREPAT-STK/$ DIV EUR/NL5
193.000 0.774024 NHHJ Local 48.230673 0.00 0.00 0.00 9,308.52
Base 62.311599 0.00 0.00 0.00 12,026.15

B156T5907 SBM OFFSHORE NV COMMON STOCK EUR.2517 Apr 2013 22 Apr 2013 RIGHTS EXERCISED EUR/NL5
49,751.000 0.766754 NHEB Local 10.070000 0.00 0.00 0.00 500,992.57
Base 13.133287 0.00 0.00 0.00 653,394.15

B1XF88903 BOSKALIS WESTMINSTER COMMON STOCK EUR.8 04 Jun 2013 04 Jun 2013 AUTREPAT-STK/$ DIV EUR/NL5
42.000 0.764818 NHHJ Local 31.059047 0.00 0.00 0.00 1,304.48
Base 40.609723 0.00 0.00 0.00 1,705.62
B7QNZW908 ZIGGO NV COMMON STOCK 24 Jun 2013 27 Jun 2013 LOOP CAPITAL MARKETS LLC EUR/NL5 0.02
6,365.000 0.763679 NHHJ Local 28.571400 0.00 90.93 0.00 181,947.89
Base 37.412840 0.00 119.07 0.00 238,251.79

B8Y6CF906 NUTRECO NV COMMON STOCK EUR.1202 May 2013 07 May 2013 STOCKSPLIT NON CASH EUR/NL5
10,246.000 0.703491 NHEH Local 20.857549 0.00 0.00 0.00 213,706.45
Base 29.648633 0.00 0.00 0.00 303,779.90
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B92G2N901 SBM OFFSHORE NV RIGHT 04 Apr2013 04 Apr 2013 RIGHTS ISSUE (NON CASH) EUR/NL5
497,517.000 0.777968 NHEB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
B92G2N901 SBM OFFSHORE NV RIGHT 04 Apr2013 04 Apr 2013 RIGHTS ISSUE (NON CASH) EUR/NL5
35,252.000 0.777968 NHEH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
B92G2N901 SBM OFFSHORE NV RIGHT 04 Apr2013 04 Apr 2013 RIGHTS ISSUE (NON CASH) EUR/NL5
21,604.000 0.777968 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
B92G2N901 Total
554,373.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
NETHERLANDS Total
795,743.000 Local 0.00 3,674.01 0.00 3,727,788.43
Base 0.00 4,800.76 0.00 4,921,058.55
PORTUGAL
581718905 PORTUGAL TELECOM SGPS SAREG COMMON STOCK EUR.0312 Apr 2013 17 Apr 2013 GOLDMAN SACHS + CO EUR/PT4 0.01
187,000.000 0.763738 NHEB Local 4.026900 0.00 1,129.55 0.00 754,159.85
Base 5.272620 0.00 1,478.98 0.00 987,458.85
15 Apr2013 18 Apr 2013 GOLDMAN SACHS + CO EUR/PT4 0.01
176,000.000 0.764526 NHEB Local 4.042600 0.00 1,067.25 0.00 712,564.85
Base 5.287721 0.00 1,395.96 0.00 932,034.82
15 Apr 2013 24 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/PT4 0.01
68,000.000 0.764526 NHEB Local 4.037400 0.00 329.45 0.00 274,872.65
Base 5.280919 0.00 430.92 0.00 359,533.42
16 Apr 2013 19 Apr 2013 GOLDMAN SACHS + CO EUR/PT4 0.01
89,920.000 0.761615 NHEB Local 4.001500 0.00 539.72 0.00 360,354.60
Base 5.253967 0.00 708.65 0.00 473,145.36
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581718905 Total
520,920.000 Local 0.00 3,065.97 0.00 2,101,951.95
Base 0.00 4,014.51 0.00 2,752,172.45
PORTUGAL Total
520,920.000 Local 0.00 3,065.97 0.00 2,101,951.95
Base 0.00 4,014.51 0.00 2,752,172.45
SPAIN
550190904 BANCO BILBAO VIZCAYA ARGENTA COMMON STOCK EUR.4902 May 2013 02 May 2013 NEW TO ORD NON CASH EUR/ES5
3,243.000 0.768226 NHHJ Local 6.776000 0.00 0.00 0.00 21,974.57
Base 8.820326 0.00 0.00 0.00 28,604.32
570594903 BANCO SANTANDER SA COMMON STOCK EUR.5 08 May 2013 08 May 2013 NEW TO ORD NON CASH EUR/ES5
10,482.000 0.761818 NHHJ Local 5.100000 0.00 0.00 0.00 53,458.20
Base 6.694513 0.00 0.00 0.00 70,171.89
573040904 CORPORACION FINANCIERA ALBA COMMON STOCK EUR1. 19 Apr 2013 24 Apr 2013 GOLDMAN SACHS + CO EUR/ES5 0.07
3,472.000 0.764438 NHEG Local 34.330600 0.00 190.71 0.00 119,386.55
Base 44.909594 0.00 249.48 0.00 156,175.58
22 Apr2013 25 Apr 2013 GOLDMAN SACHS + CO EUR/ES5 0.07
2,766.000 0.766137 NHEG Local 34.703001 0.00 153.58 0.00 96,142.08
Base 45.296078 0.00 200.46 0.00 125,489.41
23 Apr2013 26 Apr 2013 GOLDMAN SACHS + CO EUR/ES5 0.07
3,762.000 0.768521 NHEG Local 34.919301 0.00 210.19 0.00 131,576.60
Base 45.437016 0.00 273.50 0.00 171,207.55
24 Apr2013 29 Apr 2013 GOLDMAN SACHS + CO EUR/ES5 0.07
3,800.000 0.769468 NHEG Local 35.806700 0.00 217.70 0.00 136,283.16
Base 46.534359 0.00 282.92 0.00 177,113.49
573040904 Total
13,800.000 Local 0.00 772.18 0.00 483,388.39
Base 0.00 1,006.36 0.00 629,986.03
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573252905 TELEFONICA SA COMMON STOCK EUR1 12 Apr2013 17 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/ES5 0.02
46,400.000 0.763738 NHEB Local 10.697700 0.00 595.68 0.00 496,968.96
Base 14.007029 0.00 779.95 0.00 650,706.08
15 Apr2013 18 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/ES5 0.02
93,600.000 0.764526 NHEB Local 10.691800 0.00 1,200.90 0.00 1,001,953.38
Base 13.984874 0.00 1,5670.78 0.00 1,310,555.01
16 Apr 2013 19 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD EUR/ES5 0.02
249,050.000 0.761064 NHEB Local 10.628200 0.00 3,176.34 0.00 2,650,129.55
Base 13.964923 0.00 4,173.55 0.00 3,482,137.57
573252905 Total

389,050.000 Local 0.00 4,972.92 0.00 4,149,051.89
Base 0.00 6,524.28 0.00 5,443,398.66

ACI04VP39 BANCO SANTANDER RTS RIGHT 12 Apr 2013 12 Apr 2013 AUTREPAT-RTS ISSUED EUR/ES5
356,404.000 0.761818 NHHJ Local 0.150000 0.00 0.00 0.00 53,460.60
Base 0.196897 0.00 0.00 0.00 70,175.04

ACIO5LTT9 BBVA RIGHT 08 Apr2013 08 Apr 2013 AUTREPAT-RTS ISSUED EUR/ES5
181,625.000 0.768226 NHHJ Local 0.121000 0.00 0.00 0.00 21,976.63
Base 0.157506 0.00 0.00 0.00 28,607.00

ACIO5YGT5 ALMIRALL SA RIGHT 17 May 2013 17 May 2013 AUTREPAT-RTS ISSUED EUR/ES5
40,400.000 0.780122 NHHV Local 0.140000 0.00 0.00 0.00 5,656.00
Base 0.179459 0.00 0.00 0.00 7,250.16

ACI066WNO REPSOL SA RIGHT 20 Jun 2013 20 Jun 2013 AUTREPAT-RTS ISSUED EUR/ES5
14,724.000 0.746046 NHHJ Local 0.439000 0.00 0.00 0.00 6,463.84
Base 0.588436 0.00 0.00 0.00 8,664.13
B188XC900 GRUPO CATALANA OCCIDENTE SA COMMON STOCK EUR.3 03 Apr2013 08 Apr 2013 MORGAN STANLEY CO INCORPORATED EUR/ES5 0.01
2,200.000 0.778392 NHHV Local 16.945300 0.00 14.91 0.00 37,294.57
Base 21.769623 0.00 19.15 0.00 47,912.32
04 Apr2013 09 Apr 2013 MORGAN STANLEY CO INCORPORATED EUR/ES5 0.01
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9,200.000 0.777968 NHHV Local 16.831300 0.00 61.94 0.00 154,909.90
Base 21.634952 0.00 79.62 0.00 199,121.17
B188XC900 Total
11,400.000 Local 0.00 76.85 0.00 192,204.47
Base 0.00 98.77 0.00 247,033.49
B283wW9907 CAIXABANK S.A COMMON STOCK EUR1. 10 Apr2013 10 Apr 2013 NEW TO ORD NON CASH EUR/ES5
2,034.000 0.765843 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
B828N5907 CAIXABANK SA COMMON STOCK 03 Apr2013 03 Apr 2013 SUBSCRIPTION (NON CASH) EUR/ES5
2,034.000 0.778907 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
B8H7FK909 BANCO SANTANDER SA COMMON STOCK 03 May 2013 03 May 2013 SUBSCRIPTION (NON CASH) EUR/ES5
10,482.000 0.761818 NHHJ Local 5.100000 0.00 0.00 0.00 53,458.20
Base 6.694513 0.00 0.00 0.00 70,171.89
B96KF4906 BANCO BILBAO VIZCAYA ARGE COMMON STOCK 26 Apr2013 26 Apr 2013 SUBSCRIPTION (NON CASH) EUR/ES5
3,243.000 0.768226 NHHJ Local 6.776000 0.00 0.00 0.00 21,974.57
Base 8.820326 0.00 0.00 0.00 28,604.32
BBHXPN908 BANCO POPULAR ESPANOL COMMON STOCK EUR.5 17 Jun 2013 17 Jun 2013 REVERSE SPLIT NON CASH EUR/ES5
47,240.000 0.719769 NHHJ Local 8.670843 0.00 0.00 0.00 409,610.67
Base 12.046699 0.00 0.00 0.00 569,086.11
BBHXPN908 BANCO POPULAR ESPANOL COMMON STOCK EUR.5 17 Jun 2013 17 Jun 2013 REVERSE SPLIT NON CASH EUR/ES5
22,014.000 0.753511 NHHV Local 11.626156 0.00 0.00 0.00 255,938.20
Base 15.429304 0.00 0.00 0.00 339,660.69
BBHXPN908 Total
69,254.000 Local 0.00 0.00 0.00 665,548.87
Base 0.00 0.00 0.00 908,746.80
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SPAIN Total
1,108,175.000 Local 0.00 5,821.95 0.00 5,728,616.23
Base 0.00 7,629.41 0.00 7,541,413.73
EURO CURRENCY Total
8,507,012.000 Local 0.00 40,644.30 29,962.25 39,519,347.83
Base 0.00 52,937.17 38,874.89 51,544,361.48
HONG KONG DOLLAR
607564002 BANK OF EAST ASIA COMMON STOCK HKD2.502 Apr 2013 09 Apr 2013 AUTREPAT-STK/$ DIV HKD/HK1
1,497.000 7.763650 NHHJ Local 29.615470 0.00 0.00 0.00 44,334.36
Base 3.814632 0.00 0.00 0.00 5,710.51
614029908 HOPEWELL HOLDINGS LTD COMMON STOCK HKD2.527 May 2013 RIGHTS ISSUE (NON CASH) HKD/HK1
4,660.000 7.763750 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
27 May 2013 CANCEL RIGHTS ISSUE (NON CASH) HKD/HK1
-4,660.000 7.763750 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
614029908 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
621255900 CHEUNG KONG INFRASTRUCTURE COMMON STOCK HKD1. 10 Jun 2013 13 Jun 2013 MORGAN STANLEY CO INCORPORATED HKD/HK1 0.01
46,739.000 7.764100 NHHP Local 52.246400 0.00 3,662.92 2,637.36 2,448,244.77
Base 6.729228 0.00 471.78 339.69 315,328.86
11Jun 2013 14 Jun 2013 MORGAN STANLEY CO INCORPORATED HKD/HK1 0.01
58,424.000 7.764650 NHHP Local 51.614800 0.00 4,523.31 3,257.25 3,023,323.64
Base 6.647408 0.00 582.55 419.50 389,370.24
13Jun 2013 17 Jun 2013 MORGAN STANLEY CO INCORPORATED HKD/HK1 0.01
58,424.000 7.763850 NHHP Local 51.156000 0.00 4,483.11 3,228.10 2,996,449.35
Base 6.588999 0.00 577.43 415.79 385,948.90
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14 Jun 2013 18 Jun 2013 MORGAN STANLEY CO INCORPORATED HKD/HK1 0.01
24,889.000 7.761450 NHHP Local 52.123000 0.00 1,945.93 1,401.78 1,300,637.06
Base 6.715627 0.00 250.72 180.61 167,576.56
17 Jun 2013 19 Jun 2013 MORGAN STANLEY CO INCORPORATED HKD/HK1 0.01
58,424.000 7.759850 NHHP Local 53.577600 0.00 4,695.33 3,381.42 3,138,294.45
Base 6.904463 0.00 605.08 435.76 404,427.21
21Jun 2013 25 Jun 2013 MORGAN STANLEY CO INCORPORATED HKD/HK1 0.01
2,162.000 7.758350 NHHP Local 51.500000 0.00 167.01 120.91 111,630.92
Base 6.638009 0.00 21.53 15.58 14,388.49
24 Jun 2013 26 Jun 2013 MORGAN STANLEY CO INCORPORATED HKD/HK1 0.01
13,145.000 7.758250 NHHP Local 52.347800 0.00 1,032.17 744.05 689,888.05
Base 6.747372 0.00 133.04 95.90 88,923.15
25Jun 2013 27 Jun 2013 MORGAN STANLEY CO INCORPORATED HKD/HK1 0.01
14,913.000 7.758050 NHHP Local 51.946300 0.00 1,162.01 836.97 776,674.15
Base 6.695793 0.00 149.78 107.88 100,112.03
26 Jun 2013 28 Jun 2013 MORGAN STANLEY CO INCORPORATED HKD/HK1 0.01
29,217.000 7.758850 NHHP Local 51.931500 0.00 2,275.92 1,639.38 1,521,197.94
Base 6.693196 0.00 293.33 211.29 196,059.72
28 Jun 2013 OPEN MORGAN STANLEY CO INCORPORATED HKD/HK1 0.01
29,217.000 7.756350 NHHP Local 51.801900 0.00 2,270.24 1,635.07 1,517,401.42
Base 6.678644 0.00 292.69 210.80 195,633.44
621255900 Total
335,554.000 Local 0.00 26,217.95 18,882.29 17,523,741.75
Base 0.00 3,377.93 2,432.80 2,257,768.60
626735906 HONG KONG EXCHANGES + CLEAR COMMON STOCK HKD1. 24 May 2013 31 May 2013 AUTREPAT-STK/$ DIV HKD/HK1
481.000 7.763350 NHHJ Local 130.571351 0.00 0.00 0.00 62,804.82
Base 16.818944 0.00 0.00 0.00 8,089.91
646587006 GALAXY ENTERTAINMENT GROUPL  COMMON STOCK HKD.1 31 May 2013 04 Jun 2013 DEUTSCHE BANK SECURITIES INC HKD/HK1
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30,000.000 7.762700 NHHJ Local 40.584600 0.00 0.00 1,315.39 1,218,853.39
Base 5.228155 0.00 0.00 169.45 157,014.10
656835907 NWS HOLDINGS LTD COMMON STOCK HKD1. 23 Apr2013 16 May 2013 AUTREPAT-STK/$ DIV HKD/HK1
648.000 7.764450 NHHJ Local 12.870540 0.00 0.00 0.00 8,340.11
Base 1.657624 0.00 0.00 0.00 1,074.14
656835907 NWS HOLDINGS LTD COMMON STOCK HKD1. 23 Apr2013 16 May 2013 AUTREPAT-STK/$ DIV HKD/HK1
6.000 7.764450 NHIL Local 13.098333 0.00 0.00 0.00 78.59
Base 1.686962 0.00 0.00 0.00 10.12
656835907 Total
654.000 Local 0.00 0.00 0.00 8,418.70
Base 0.00 0.00 0.00 1,084.26
663094902 CHINA EVERBRIGHT INTL LTD COMMON STOCK HKD.1 25 Jun 2013 27 Jun 2013 LOOP CAPITAL MARKETS LLC HKD/HK1
111,000.000 7.758050 NHIL Local 5.312400 0.00 589.67 636.84 590,902.91
Base 0.684760 0.00 76.01 82.09 76,166.42
663376002 NEW WORLD DEVELOPMENT COMMON STOCK HKD1. 29 Apr 2013 22 May 2013 AUTREPAT-STK/$ DIV HKD/HK1
1,264.000 7.763900 NHHJ Local 12.164715 0.00 0.00 0.00 15,376.20
Base 1.566830 0.00 0.00 0.00 1,980.47
670625904 PICC PROPERTY + CASUALTY H COMMON STOCK CNY1. 18 Jun 2013 18 Jun 2013 RIGHTS EXERCISED HKD/HK1
12,342.000 7.759850 NHHJ Local 5.380000 0.00 0.00 0.00 66,399.96
Base 0.693312 0.00 0.00 0.00 8,556.86
670625904 PICC PROPERTY + CASUALTY H COMMON STOCK CNY1. 18 Jun 2013 18 Jun 2013 RIGHTS EXERCISED HKD/HK1
17,446.000 7.759850 NHIL Local 5.380000 0.00 0.00 0.00 93,859.48
Base 0.693312 0.00 0.00 0.00 12,095.54
670625904 Total
29,788.000 Local 0.00 0.00 0.00 160,259.44
Base 0.00 0.00 0.00 20,652.40
681042008 SINO LAND CO COMMON STOCK HKD1. 11 Apr2013 23 Apr 2013 AUTREPAT-STK/$ DIV HKD/HK1
547.000 7.762300 NHHJ Local 13.045996 0.00 0.00 0.00 7,136.16
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Base 1.680687 0.00 0.00 0.00 919.35

685992000 SUN HUNG KAI PROPERTIES COMMON STOCK HKD.5 17 Apr2013 25 Apr 2013 AUTREPAT-STK/$ DIV HKD/HK1
452.000 7.762850 NHHJ Local 107.543362 0.00 0.00 0.00 48,609.60
Base 13.853593 0.00 0.00 0.00 6,261.82

697237907 WING HANG BANK LTD COMMON STOCK HKD1. 11 Jun 2013 25 Jun 2013 AUTREPAT-STK/$ DIV HKD/HK1
213.000 7.764750 NHHJ Local 71.759154 0.00 0.00 0.00 15,284.70
Base 9.241657 0.00 0.00 0.00 1,968.47

921ZNV907 SHUI ON LAND LTD RTS RIGHT 18 Apr 2013 26 Apr 2013 RIGHTS ISSUE (NON CASH) HKD/HK1
43,691.000 7.762750 NHIL Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ACIO5XY67 HOPEWELL HK PROPERTIES RTS EX/DT 27TMAY13 27 May 2013 RIGHTS ISSUE (NON CASH) HKD/HK1
4,660.000 7.763750 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

27 May 2013 CANCEL RIGHTS ISSUE (NON CASH) HKD/HK1
-4,660.000 7.763750 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ACI05XY67 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

ACI05Y5D2 LANGHAM HOSPITAL EXP 21MAY13 08 May 2013 16 May 2013 RIGHTS ISSUE (NON CASH) HKD/HK1
10,933.000 7.760050 NHEH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ACI061S63 PICC PPT N CASUALTY RTS EXP 18JUN13 28 May 2013 03 Jun 2013 RIGHTS ISSUE (NON CASH) HKD/HK1
12,342.000 7.763550 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ACI061S63 PICC PPT N CASUALTY RTS EXP 18JUN13 28 May 2013 03 Jun 2013 RIGHTS ISSUE (NON CASH) HKD/HK1
17,446.000 7.763550 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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ACI061S63 Total

29,788.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
ACI063DS7 FIRST PACIFIC CO LTD/HONG KONG RIGHT 07 Jun 2013 18 Jun 2013 4 RIGHTS ISSUE (NON CASH) HKD/HK1
150.000 7.762550 NHEH Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
ACI0646N4 NEW HOTEL RTS EXP 11JUN13 11Jun 2013 OPEN 26 RIGHTS ISSUE (NON CASH) HKD/HK1
1,617.000 7.764650 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
BOMP1B905 SHENZHOU INTERNATIONAL GROUP ~ COMMON STOCK HKD.1 25 Jun 2013 27 Jun 2013 LOOP CAPITAL MARKETS LLC HKD/HK1
27,000.000 7.758050 NHIL Local 21.153700 0.00 571.14 616.83 572,337.87
Base 2.726677 0.00 73.62 79.51 73,773.42
BOPB4M906 LINK REIT REIT NPV 31 May 2013 04 Jun 2013 G TRADE SERVICES LTD HKD/HK1 0.01
300,000.000 7.762700 NHHP Local 40.136400 0.00 12,040.92 13,004.19 12,065,965.11
Base 5.170418 0.00 1,551.13 1,675.21 1,554,351.59
06 Jun 2013 10 Jun 2013 G TRADE SERVICES LTD HKD/HK1
48,000.000 7.761750 NHHP Local 38.493500 0.00 1,847.69 1,995.51 1,851,5631.20
Base 4.959384 0.00 238.05 257.10 238,545.59
10 Jun 2013 13 Jun 2013 G TRADE SERVICES LTD HKD/HK1
125,000.000 7.764100 NHHP Local 38.368900 0.00 4,796.11 5,179.80 4,806,088.41
Base 4.941835 0.00 617.73 667.15 619,014.23
11Jun 2013 14 Jun 2013 G TRADE SERVICES LTD HKD/HK1
75,000.000 7.764650 NHHP Local 37.479200 0.00 2,810.94 3,035.82 2,816,786.76
Base 4.826901 0.00 362.02 390.98 362,770.60
13Jun 2013 17 Jun 2013 G TRADE SERVICES LTD HKD/HK1
76,000.000 7.763850 NHHP Local 37.565300 0.00 2,854.96 3,083.36 2,860,901.12
Base 4.838489 0.00 367.72 397.14 368,490.00
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BOPB4M906 Total

624,000.000 Local 0.00 24,350.62 26,298.68 24,401,272.60
Base 0.00 3,136.65 3,387.58 3,143,172.01

B1VKYN902 COUNTRY GARDEN HOLDINGS CO COMMON STOCK HKD.1 07 Jun 2013 18 Jun 2013 AUTREPAT-STK/$ DIV HKD/HK1
12,293.000 7.762950 NHHJ Local 4.420257 0.00 0.00 0.00 54,338.22
Base 0.569404 0.00 0.00 0.00 6,999.70

B1VKYN902 COUNTRY GARDEN HOLDINGS CO COMMON STOCK HKD.1 07 Jun 2013 18 Jun 2013 AUTREPAT-STK/$ DIV HKD/HK1
10,406.000 7.762950 NHIL Local 4.420332 0.00 0.00 0.00 45,997.98
Base 0.569414 0.00 0.00 0.00 5,925.32

B1VKYN902 Total

22,699.000 Local 0.00 0.00 0.00 100,336.20
Base 0.00 0.00 0.00 12,925.02

B1VMDH904 REGAL REAL ESTATE INVESTMENT REIT NPV 09 May 2013 13 May 2013 UBS SECURITIES ASIA LTD HKD/HK1
155,000.000 7.759100 NHEG Local 2.560600 0.00 635.03 428.64 397,956.67
Base 0.330013 0.00 81.84 55.24 51,289.02

10 May 2013 14 May 2013 UBS SECURITIES ASIA LTD HKD/HK1
249,000.000 7.761050 NHEG Local 2.604000 0.00 1,037.43 700.27 650,133.70
Base 0.335522 0.00 133.67 90.23 83,768.78

13 May 2013 15 May 2013 UBS SECURITIES ASIA LTD HKD/HK1
121,000.000 7.761600 NHEG Local 2.606400 0.00 504.60 340.60 316,219.60
Base 0.335807 0.00 65.01 43.88 40,741.55

14 May 2013 16 May 2013 UBS SECURITIES ASIA LTD HKD/HK1
244,000.000 7.761350 NHEG Local 2.593400 0.00 1,012.46 683.41 634,485.47
Base 0.334143 0.00 130.45 88.05 81,749.37

15 May 2013 20 May 2013 UBS SECURITIES ASIALTD HKD/HK1
227,000.000 7.761750 NHEG Local 2.613300 0.00 949.15 640.68 594,808.93
Base 0.336690 0.00 122.29 82.54 76,633.35

16 May 2013 21 May 2013 UBS SECURITIES ASIA LTD HKD/HK1
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371,000.000 7.763850 NHEG Local 2.650700 0.00 1,573.46 1,062.08 986,045.24
Base 0.341416 0.00 202.66 136.80 127,004.67
20 May 2013 22 May 2013 UBS SECURITIES ASIA LTD HKD/HK1
513,000.000 7.761800 NHEG Local 2.731500 0.00 2,242.02 1,513.36 1,405,014.88
Base 0.351916 0.00 288.85 194.98 181,016.63
B1VMDH904 Total
1,880,000.000 Local 0.00 7,954.15 5,369.04 4,984,664.49
Base 0.00 1,024.77 691.72 642,203.37
B1WMLF908 PACIFIC TEXTILES HOLDINGS COMMON STOCK HKD. 29 Apr 2013 02 May 2013 UBS SECURITIES ASIA LTD HKD/HK1
373,000.000 7.761100 NHEG Local 9.438400 0.00 5,632.84 3,802.17 3,529,958.21
Base 1.216116 0.00 725.78 489.90 454,827.05
30 Apr2013 03 May 2013 UBS SECURITIES ASIA LTD HKD/HK1
157,000.000 7.760650 NHEG Local 9.544700 0.00 2,442.59 1,573.45 1,502,533.94
Base 1.229884 0.00 314.74 202.75 193,609.29
B1WMLF908 Total
530,000.000 Local 0.00 8,075.43 5,375.62 5,032,492.15
Base 0.00 1,040.52 692.65 648,436.34
B24CVP906 SINO OCEAN LAND HOLDINGS COMMON STOCK HKD.8 13 Jun 2013 27 Jun 2013 AUTREPAT-STK/$ DIV HKD/HK1
3,931.000 7.765350 NHHJ Local 5.120195 0.00 0.00 0.00 20,127.49
Base 0.659364 0.00 0.00 0.00 2,591.96
B24CVP906 SINO OCEAN LAND HOLDINGS COMMON STOCK HKD.8 13 Jun 2013 27 Jun 2013 AUTREPAT-STK/$ DIV HKD/HK1
7,829.000 7.765350 NHIL Local 5.119629 0.00 0.00 0.00 40,081.58
Base 0.659291 0.00 0.00 0.00 5,161.59
B24CVP906 Total
11,760.000 Local 0.00 0.00 0.00 60,209.07
Base 0.00 0.00 0.00 7,753.55
B3PG22905 L OCCITANE INTERNATIONAL SA COMMON STOCK EUR.0331 May 2013 04 Jun 2013 CITIGROUPGLOBAL MARKETS INC. HKD/HK1
11,500.000 7.762700 NHHP Local 20.617400 0.00 355.65 256.97 237,712.72
Base 2.655957 0.00 45.82 33.10 30,622.43
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03 Jun 2013 05 Jun 2013 CITIGROUPGLOBAL MARKETS INC. HKD/HK1
31,000.000 7.762600 NHHP Local 21.226000 0.00 987.01 711.64 659,704.65
Base 2.734393 0.00 127.15 91.68 84,985.01

04 Jun 2013 06 Jun 2013 CITIGROUPGLOBAL MARKETS INC. HKD/HK1
12,250.000 7.761300 NHHP Local 20.949300 0.00 384.94 277.53 257,291.40
Base 2.699200 0.00 49.60 35.76 33,150.55

05Jun 2013 07 Jun 2013 CITIGROUPGLOBAL MARKETS INC. HKD/HK1
14,250.000 7.761050 NHHP Local 20.809400 0.00 444.80 320.73 297,299.48
Base 2.681261 0.00 57.31 41.33 38,306.61

06 Jun 2013 10 Jun 2013 CITIGROUPGLOBAL MARKETS INC. HKD/HK1
7,500.000 7.761750 NHHP Local 20.437700 0.00 229.92 166.26 153,678.93
Base 2.633130 0.00 29.62 21.42 19,799.52

07 Jun 2013 11 Jun 2013 CITIGROUPGLOBAL MARKETS INC. HKD/HK1
15,000.000 7.762550 NHHP Local 21.082200 0.00 474.35 342.30 317,049.65
Base 2.715886 0.00 61.11 4410 40,843.49

10 Jun 2013 13 Jun 2013 CITIGROUPGLOBAL MARKETS INC. HKD/HK1
16,250.000 7.763950 NHHP Local 21.670200 0.00 528.21 381.17 353,050.13
Base 2.791131 0.00 68.03 49.09 45,473.00

11Jun 2013 14 Jun 2013 CITIGROUPGLOBAL MARKETS INC. HKD/HK1
16,750.000 7.764650 NHHP Local 21.878900 0.00 549.71 396.31 367,417.60
Base 2.817757 0.00 70.80 51.04 47,319.27

13Jun 2013 17 Jun 2013 CITIGROUPGLOBAL MARKETS INC. HKD/HK1
28,000.000 7.763850 NHHP Local 21.748400 0.00 913.43 657.72 610,526.35
Base 2.801239 0.00 117.65 84.72 78,637.06

14 Jun 2013 18 Jun 2013 CITIGROUPGLOBAL MARKETS INC. HKD/HK1
37,750.000 7.761450 NHHP Local 22.402700 0.00 1,268.55 913.66 847,884.14
Base 2.886407 0.00 163.44 117.72 109,243.01

17 Jun 2013 CITIGROUPGLOBAL MARKETS INC. HKD/EUR
28,000.000 7.759850 NHHP Local 22.915000 0.00 962.43 693.33 643,275.76
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Base 2.953021 0.00 124.03 89.35 82,897.96
17 Jun 2013  CANCEL CITIGROUPGLOBAL MARKETS INC. HKD/EUR
-28,000.000 7.759850 NHHP Local 22.915000 0.00 -962.43 -693.33 -643,275.76
Base 2.953021 0.00 -124.03 -89.35 -82,897.96
17 Jun 2013 19 Jun 2013 CITIGROUPGLOBAL MARKETS INC. HKD/HK1
28,000.000 7.759850 NHHP Local 22.915000 0.00 962.43 693.33 643,275.76
Base 2.953021 0.00 124.03 89.35 82,897.96
B3PG22905 Total
218,250.000 Local 0.00 7,099.00 5,117.62 4,744,890.81
Base 0.00 914.56 659.31 611,277.91
B4Q4CJ901 SHANGHAI PHARMACEUTICALS H COMMON STOCK CNY1. 23 May 2013 27 May 2013 MERRILL LYNCH INTERNATIONAL HKD/HK1
1,000,000.000 7.762700 NHEB Local 14.637700 0.00 29,275.40 15,809.04 14,682,784.44
Base 1.885645 0.00 3,771.29 2,036.54 1,891,453.29
24 May 2013 28 May 2013 MERRILL LYNCH INTERNATIONAL HKD/HK1
332,300.000 7.763500 NHEB Local 15.021800 0.00 9,983.49 5,391.36 5,007,118.99
Base 1.934926 0.00 1,285.95 694.45 644,956.40
27 May 2013 29 May 2013 MERRILL LYNCH INTERNATIONAL HKD/HK1
336,000.000 7.763750 NHEB Local 14.962400 0.00 10,054.73 5,429.16 5,042,850.29
Base 1.927213 0.00 1,295.09 699.30 649,537.95
28 May 2013 30 May 2013 MERRILL LYNCH INTERNATIONAL HKD/HK1
336,000.000 7.763650 NHEB Local 15.092800 0.00 10,142.36 5,476.68 5,086,799.84
Base 1.944034 0.00 1,306.39 705.43 655,207.26
29 May 2013 31 May 2013 MERRILL LYNCH INTERNATIONAL HKD/HK1
550,000.000 7.763850 NHEB Local 15.157700 0.00 16,673.47 9,003.96 8,362,412.43
Base 1.952343 0.00 2,147.58 1,159.73 1,077,096.08
30 May 2013 03 Jun 2013 MERRILL LYNCH INTERNATIONAL HKD/HK1
411,100.000 7.763950 NHEB Local 15.087600 0.00 12,405.02 6,699.24 6,221,616.62
Base 1.943289 0.00 1,597.77 862.86 801,346.82
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B4Q4CJ901 Total
2,965,400.000 Local 0.00 88,534.47 47,809.44 44,403,582.61
Base 0.00 11,404.07 6,158.31 5,719,597.80
BBQ276902 FIH MOBILE LTD COMMON STOCK USD.0426 Jun 2013 27 Jun 2013 CUSIP CHANGE NON CASH HKD/HK1
106,000.000 7.773824 NHHJ Local 9.992260 0.00 0.00 0.00 1,059,179.60
Base 1.285372 0.00 0.00 0.00 136,249.49
HONG KONG DOLLAR Total
6,982,738.000 Local 0.00 163,392.43 111,421.75 105,054,687.43
Base 0.00 21,048.13 14,353.42 13,533,005.22

INDONESIAN RUPIAH

623084902 UNITED TRACTORS TBK PT COMMON STOCK IDR250.25 Jun 2013 28 Jun 2013 ITG SECURITIES (HK) LTD IDR/ID5
84,500.000 9,920.000000 NHIL Local 16,907.396402 0.00 1,428,675.00 714,338.00 1,430,818,009.00
Base 1.704375 0.00 144.02 72.01 144,235.69

B19HDX905 LIPPO KARAWACI TBK PT COMMON STOCK IDR100.30 May 2013 05 Jun 2013 1 MORGAN STANLEY CO INCORPORATED IDR/ID5
1,000.000 9,805.000000 NHIL Local 1,680.554000 0.00 2,521.00 840.00 1,683,915.00
Base 0.171398 0.00 0.26 0.09 171.74

31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC IDR/ID5
4,000.000 9,795.000000 NHIL Local 1,839.540000 0.00 0.00 3,679.00 7,361,839.00
Base 0.187804 0.00 0.00 0.38 751.59

B19HDX905 Total

5,000.000 Local 0.00 2,521.00 4,519.00 9,045,754.00
Base 0.00 0.26 0.47 923.33

B1W567900 GLOBAL MEDIACOM TBK PT COMMON STOCK IDR100.25 Jun 2013 28 Jun 2013 ITG SECURITIES (HK) LTD IDR/ID5
350,000.000 9,920.000000 NHIL Local 1,906.357100 0.00 667,225.00 333,613.00 668,225,823.00
Base 0.192173 0.00 67.26 33.63 67,361.47

B8OOMQ9O01 ASTRA INTERNATIONAL TBK PT COMMON STOCK IDR50. 31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC IDR/ID5
1,022,500.000 9,795.000000 NHIL Local 7,048.237500 0.00 0.00 3,603,411.00 7,210,426,255.00
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Base 0.719575 0.00 0.00 367.89 736,133.36
INDONESIAN RUPIAH Total
1,462,000.000 Local 0.00 2,098,421.00 4,655,881.00 9,318,515,841.00
Base 0.00 211.54 474.00 948,653.85
JAPANESE YEN
610502908 TOPPAN FORMS CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
34,100.000 99.395000 NHEH Local 888.492199 0.00 12,119.00 0.00 30,309,703.00
Base 8.939003 0.00 121.93 0.00 304,941.93
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
22,400.000 99.420000 NHEH Local 905.682188 0.00 8,114.00 0.00 20,295,395.00
Base 9.109658 0.00 81.61 0.00 204,137.95
610502908 Total
56,500.000 Local 0.00 20,233.00 0.00 50,605,098.00
Base 0.00 203.54 0.00 509,079.88
617232004 CANON INC COMMON STOCK 31 May 2013 05 Jun 2013 DEUTSCHE BANK SECURITIES INC JPY/JP5
41,700.000 100.850000 NHHJ Local 3,528.658585 0.00 0.00 0.00 147,145,063.00
Base 34.989178 0.00 0.00 0.00 1,459,048.72
618330906 CORONA CORP COMMON STOCK 13Jun 2013 18 Jun 2013 INSTINET U.K. LTD JPY/JP5 0.02
3,500.000 94.285000 NHEG Local 1,013.110857 0.00 5,673.00 0.00 3,551,561.00
Base 10.745197 0.00 60.17 0.00 37,668.36
14 Jun 2013 19 Jun 2013 INSTINET U.K. LTD JPY/JP5 0.02
9,500.000 94.350000 NHEG Local 1,038.076421 0.00 15,778.00 0.00 9,877,504.00
Base 11.002400 0.00 167.23 0.00 104,690.03
17 Jun 2013 20 Jun 2013 INSTINET U.K. LTD JPY/JP5 0.02
3,500.000 94.865000 NHEG Local 1,041.802857 0.00 5,834.00 0.00 3,652,144.00
Base 10.981952 0.00 61.50 0.00 38,498.33
18 Jun 2013 21 Jun 2013 INSTINET U.K. LTD JPY/JP5 0.02
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3,300.000 95.225000 NHEG Local 1,047.529394 0.00 5,530.00 0.00 3,462,377.00
Base 11.000571 0.00 58.07 0.00 36,359.96
19Jun 2013 24 Jun 2013 INSTINET U.K. LTD JPY/JP5 0.02
2,600.000 95.235000 NHEG Local 1,056.690769 0.00 4,395.00 0.00 2,751,791.00
Base 11.095614 0.00 46.15 0.00 28,894.74
20 Jun 2013 25 Jun 2013 INSTINET U.K. LTD JPY/JP5 0.02
3,300.000 98.205000 NHEG Local 1,060.246364 0.00 5,598.00 0.00 3,504,411.00
Base 10.796256 0.00 57.00 0.00 35,684.65
21Jun 2013 26 Jun 2013 INSTINET U.K. LTD JPY/JP5 0.02
9,900.000 97.510000 NHEG Local 1,080.825152 0.00 17,120.00 0.00 10,717,289.00
Base 11.084249 0.00 175.57 0.00 109,909.64
26 Jun 2013 OPEN INSTINET U.K. LTD JPY/JP5 0.02
6,200.000 97.435000 NHEG Local 1,087.271290 0.00 10,785.00 0.00 6,751,867.00
Base 11.158940 0.00 110.69 0.00 69,296.12
27 Jun 2013  OPEN INSTINET U.K. LTD JPY/JP5 0.02
3,000.000 98.405000 NHEG Local 1,083.852333 0.00 5,202.00 0.00 3,256,759.00
Base 11.014200 0.00 52.86 0.00 33,095.46
28 Jun 2013 OPEN INSTINET U.K. LTD JPY/JP5 0.02
7,300.000 99.225000 NHEG Local 1,092.000000 0.00 12,754.00 0.00 7,984,354.00
Base 11.005291 0.00 128.54 0.00 80,467.16
618330906 Total
52,100.000 Local 0.00 88,669.00 0.00 55,510,057.00
Base 0.00 917.78 0.00 574,564.45
619064009 KEIYO BANK LTD/THE COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
73,000.000 99.395000 NHEH Local 573.455890 0.00 16,744.00 0.00 41,879,024.00
Base 5.769464 0.00 168.46 0.00 421,339.34
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
11,000.000 99.420000 NHEH Local 582.495727 0.00 2,562.00 0.00 6,410,015.00
Base 5.858939 0.00 25.77 0.00 64,474.10
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619064009 Total
84,000.000 Local 0.00 19,306.00 0.00 48,289,039.00
Base 0.00 194.23 0.00 485,813.44
619570005 CHUETSU PULP + PAPER CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
38,000.000 99.395000 NHEH Local 150.035684 0.00 2,280.00 0.00 5,703,636.00
Base 1.509489 0.00 22.94 0.00 57,383.53
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
22,000.000 99.420000 NHEH Local 151.197864 0.00 1,330.00 0.00 3,327,683.00
Base 1.520799 0.00 13.38 0.00 33,470.96
619570005 Total
60,000.000 Local 0.00 3,610.00 0.00 9,031,319.00
Base 0.00 36.32 0.00 90,854.49
619787906 BML INC COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.01
12,400.000 99.395000 NHEH Local 2,535.665323 0.00 12,576.00 0.00 31,454,826.00
Base 25.510995 0.00 126.53 0.00 316,462.86
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.01
2,300.000 99.420000 NHEH Local 2,539.340000 0.00 2,336.00 0.00 5,842,818.00
Base 25.541541 0.00 23.50 0.00 58,769.04
619787906 Total
14,700.000 Local 0.00 14,912.00 0.00 37,297,644.00
Base 0.00 150.03 0.00 375,231.90
620789909 MACNICA INC COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.01
8,700.000 99.395000 NHEH Local 1,832.944598 0.00 6,378.00 0.00 15,952,996.00
Base 18.441014 0.00 64.17 0.00 160,500.99
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.01
1,300.000 99.420000 NHEH Local 1,886.586154 0.00 981.00 0.00 2,453,543.00
Base 18.975922 0.00 9.87 0.00 24,678.57
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620789909 Total
10,000.000 Local 0.00 7,359.00 0.00 18,406,539.00
Base 0.00 74.04 0.00 185,179.56
625041900 EXEDY CORP COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.01
100.000 99.395000 NHEH Local 2,266.000000 0.00 90.00 0.00 226,690.00
Base 22.797927 0.00 0.91 0.00 2,280.70
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.01
4,700.000 99.420000 NHEH Local 2,354.485106 0.00 4,426.00 0.00 11,070,506.00
Base 23.682208 0.00 44.52 0.00 111,350.90
26 Apr2013 02 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.01
4,600.000 97.905000 NHEH Local 2,365.544565 0.00 4,352.00 0.00 10,885,857.00
Base 24.161632 0.00 44.45 0.00 111,187.96
15 May 2013 20 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.01
11,900.000 102.435000 NHEH Local 2,590.513193 0.00 12,330.00 0.00 30,839,437.00
Base 25.289337 0.00 120.37 0.00 301,063.47
625041900 Total
21,300.000 Local 0.00 21,198.00 0.00 53,022,490.00
Base 0.00 210.25 0.00 525,883.03
625313903 DAIICHIKOSHO CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 LOOP CAPITAL MARKETS LLC JPY/JP5 0.02
2,200.000 99.395000 NHEH Local 2,959.454091 0.00 3,906.00 0.00 6,514,705.00
Base 29.774678 0.00 39.30 0.00 65,543.59
628741902 TV ASAHI CORP COMMON STOCK 13Jun 2013 18 Jun 2013 INSTINET U.K. LTD JPY/JP5 0.03
41,200.000 94.285000 NHEG Local 1,942.260995 0.00 128,033.00 0.00 80,149,186.00
Base 20.599894 0.00 1,357.94 0.00 850,073.56
629655903 GEO HOLDINGS CORP COMMON STOCK 24 Apr2013 30 Apr 2013 LOOP CAPITAL MARKETS LLC JPY/JP5 0.70
39.000 99.395000 NHEH Local 115,561.538462 0.00 2,704.00 0.00 4,509,604.00
Base 1,162.649414 0.00 27.20 0.00 45,370.53
635554900 COCA COLA EAST JAPAN CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.01
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21,600.000 99.395000 NHEH Local 1,427.032870 0.00 12,329.00 0.00 30,836,239.00
Base 14.357190 0.00 124.04 0.00 310,239.34
635615909 FUJI ELECTRONICS CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
10,200.000 99.395000 NHEH Local 1,223.142843 0.00 4,990.00 0.00 12,481,047.00
Base 12.305879 0.00 50.20 0.00 125,570.17
640623906 ELEMATEC CORP COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.01
3,500.000 99.395000 NHEH Local 1,328.621714 0.00 1,860.00 0.00 4,652,036.00
Base 13.367088 0.00 18.71 0.00 46,803.52
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.01
500.000 99.420000 NHEH Local 1,351.900000 0.00 270.00 0.00 676,220.00
Base 13.597868 0.00 2.72 0.00 6,801.65
640623906 Total
4,000.000 Local 0.00 2,130.00 0.00 5,328,256.00
Base 0.00 2143 0.00 53,605.17
641725908 HAKUTO CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
11,400.000 99.395000 NHEH Local 994.020263 0.00 4,532.00 0.00 11,336,363.00
Base 10.000707 0.00 45.60 0.00 114,053.65
641958004 HEIWA CORP COMMON STOCK 24 Apr2013 30 Apr 2013 LOOP CAPITAL MARKETS LLC JPY/JP5 0.01
12,700.000 99.395000 NHEH Local 1,935.810945 0.00 14,750.00 0.00 24,599,549.00
Base 19.475939 0.00 148.40 0.00 247,492.82
642918007 HITACHI KOKI CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
16,000.000 99.395000 NHEH Local 821.331188 0.00 5,256.00 0.00 13,146,555.00
Base 8.263305 0.00 52.88 0.00 132,265.76
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
22,300.000 99.420000 NHEH Local 841.478789 0.00 7,505.00 0.00 18,772,482.00
Base 8.463878 0.00 75.49 0.00 188,819.98
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642918007 Total
38,300.000 Local 0.00 12,761.00 0.00 31,919,037.00
Base 0.00 128.37 0.00 321,085.74
643310006 HOKUETSU KISHU PAPER CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
81,500.000 99.395000 NHEH Local 427.432393 0.00 13,934.00 0.00 34,849,674.00
Base 4.300341 0.00 140.19 0.00 350,617.98
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
32,000.000 99.420000 NHEH Local 441.138281 0.00 5,646.00 0.00 14,122,071.00
Base 4.437118 0.00 56.79 0.00 142,044.57
643310006 Total
113,500.000 Local 0.00 19,580.00 0.00 48,971,745.00
Base 0.00 196.98 0.00 492,662.55
643981004 HOSIDEN CORP COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
15,100.000 99.395000 NHEH Local 556.180993 0.00 3,359.00 0.00 8,401,692.00
Base 5.595664 0.00 33.79 0.00 84,528.32
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
14,400.000 99.420000 NHEH Local 569.137292 0.00 3,278.00 0.00 8,198,855.00
Base 5.724575 0.00 32.97 0.00 82,466.86
26 Apr2013 02 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
18,500.000 97.905000 NHEH Local 572.551189 0.00 4,236.00 0.00 10,596,433.00
Base 5.848028 0.00 43.27 0.00 108,231.79
643981004 Total
48,000.000 Local 0.00 10,873.00 0.00 27,196,980.00
Base 0.00 110.03 0.00 275,226.97
646782003 ITOCHU ENEX CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 LOOP CAPITAL MARKETS LLC JPY/JP5
8,400.000 99.395000 NHEH Local 516.208214 0.00 2,601.00 0.00 4,338,750.00
Base 5.193503 0.00 26.17 0.00 43,651.59
648255008 KAMEI CORP COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
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7,600.000 99.395000 NHEH Local 1,012.936447 0.00 3,079.00 0.00 7,701,396.00
Base 10.191020 0.00 30.98 0.00 77,482.73
648358000 KANDENKO CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
77,000.000 99.395000 NHEH Local 436.814299 0.00 13,453.00 0.00 33,648,154.00
Base 4.394731 0.00 135.35 0.00 338,529.64
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
3,000.000 99.420000 NHEH Local 442.483000 0.00 530.00 0.00 1,327,979.00
Base 4.450644 0.00 5.33 0.00 13,357.26
648358000 Total
80,000.000 Local 0.00 13,983.00 0.00 34,976,133.00
Base 0.00 140.68 0.00 351,886.90
648413003 KANEMATSU ELECTRONICS LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
8,600.000 99.395000 NHEH Local 1,210.714186 0.00 4,164.00 0.00 10,416,306.00
Base 12.180836 0.00 41.89 0.00 104,797.08
649658002 KOMATSU LTD COMMON STOCK 31 May 2013 05 Jun 2013 DEUTSCHE BANK SECURITIES INC JPY/JP5
15,000.000 100.850000 NHHJ Local 2,610.007800 0.00 0.00 0.00 39,150,117.00
Base 25.880097 0.00 0.00 0.00 388,201.46
649942000 KYOWA EXEO CORP COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
44,200.000 99.395000 NHEH Local 1,075.341991 0.00 19,012.00 0.00 47,549,128.00
Base 10.818874 0.00 191.28 0.00 478,385.51
649996006 KYUDENKO CORP COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
13,000.000 99.395000 NHEH Local 434.851846 0.00 2,261.00 0.00 5,655,335.00
Base 4.374987 0.00 22.75 0.00 56,897.58
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
1,000.000 99.420000 NHEH Local 444.250000 0.00 177.00 0.00 444,427.00
Base 4.468417 0.00 1.78 0.00 4,470.20
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649996006 Total

14,000.000 Local 0.00 2,438.00 0.00 6,099,762.00
Base 0.00 24.53 0.00 61,367.78
659147904 FIELDS CORP COMMON STOCK 24 Apr2013 30 Apr 2013 LOOP CAPITAL MARKETS LLC JPY/JP5 0.01
1,500.000 99.395000 NHEH Local 1,751.766667 0.00 1,576.00 0.00 2,629,226.00
Base 17.624294 0.00 15.86 0.00 26,452.30
659647903 MITANI CORP COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIALTD. JPY/JP5 0.01
4,000.000 99.395000 NHEH Local 1,805.267000 0.00 2,888.00 0.00 7,223,956.00
Base 18.162553 0.00 29.06 0.00 72,679.27
659730006 MITSUI + COLTD COMMON STOCK 25Jun 2013 28 Jun 2013 LOOP CAPITAL MARKETS LLC JPY/JP5 0.01
65,100.000 97.880000 NHHJ Local 1,203.351598 0.00 47,002.00 0.00 78,385,191.00
Base 12.294152 0.00 480.20 0.00 800,829.50

660264003 MORINAGA MILK INDUSTRY CO COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
120,000.000 99.395000 NHEH Local 289.556500 0.00 13,898.00 0.00 34,760,678.00
Base 2.913190 0.00 139.83 0.00 349,722.60
661942003 NEC NETWORKS + SYSTEM INTEGR COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.01
23,300.000 99.395000 NHEH Local 2,107.896695 0.00 19,645.00 0.00 49,133,638.00
Base 21.207271 0.00 197.65 0.00 494,327.06
667979900 CENTURY TOKYO LEASING CORP COMMON STOCK 24 Apr2013 30 Apr 2013 LOOP CAPITAL MARKETS LLC JPY/JP5 0.02
15,000.000 99.395000 NHEH Local 3,021.742667 0.00 27,195.00 0.00 45,353,335.00
Base 30.401355 0.00 273.61 0.00 456,293.93
669270902 PLENUS CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.01
12,700.000 99.395000 NHEH Local 1,750.413386 0.00 8,892.00 0.00 22,239,142.00
Base 17.610678 0.00 89.46 0.00 223,745.08
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.01
5,400.000 99.420000 NHEH Local 1,768.803148 0.00 3,820.00 0.00 9,555,357.00
Base 17.791221 0.00 38.42 0.00 96,111.01
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669270902 Total
18,100.000 Local 0.00 12,712.00 0.00 31,794,499.00
Base 0.00 127.88 0.00 319,856.09
677280000 SAN Al OIL CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
9,000.000 99.395000 NHEH Local 451.476111 0.00 1,625.00 0.00 4,064,910.00
Base 4.542242 0.00 16.35 0.00 40,896.52
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
15,000.000 99.420000 NHEH Local 456.483867 0.00 2,738.00 0.00 6,849,996.00
Base 4.591469 0.00 27.54 0.00 68,899.58
26 Apr2013 02 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
2,000.000 97.905000 NHEH Local 453.200000 0.00 362.00 0.00 906,762.00
Base 4.628977 0.00 3.70 0.00 9,261.65
677280000 Total
26,000.000 Local 0.00 4,725.00 0.00 11,821,668.00
Base 0.00 47.59 0.00 119,057.75
677636003 SANSHIN ELECTRONICS CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
9,000.000 99.395000 NHEH Local 618.621778 0.00 2,227.00 0.00 5,569,823.00
Base 6.223872 0.00 22.41 0.00 56,037.26
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
5,000.000 99.420000 NHEH Local 633.000000 0.00 1,266.00 0.00 3,166,266.00
Base 6.366928 0.00 12.73 0.00 31,847.37
677636003 Total
14,000.000 Local 0.00 3,493.00 0.00 8,736,089.00
Base 0.00 35.14 0.00 87,884.63
679342006 SEINO HOLDINGS CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 LOOP CAPITAL MARKETS LLC JPY/JP5 0.01
21,000.000 99.395000 NHEH Local 883.452381 0.00 11,131.00 0.00 18,563,631.00
Base 8.888298 0.00 111.99 0.00 186,766.25
680497005 SHINKO SHOJI CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
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11,800.000 99.395000 NHEH Local 947.645763 0.00 4,472.00 0.00 11,186,692.00
Base 9.534139 0.00 44.99 0.00 112,547.83
680498003 SHINSHO CORP COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
34,000.000 99.395000 NHEH Local 187.587794 0.00 2,551.00 0.00 6,380,536.00
Base 1.887296 0.00 25.67 0.00 64,193.73
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
20,000.000 99.420000 NHEH Local 192.909100 0.00 1,543.00 0.00 3,859,725.00
Base 1.940345 0.00 15.52 0.00 38,822.42
680498003 Total
54,000.000 Local 0.00 4,094.00 0.00 10,240,261.00
Base 0.00 41.19 0.00 103,016.15
688098003 TEIKOKU SEN | CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
10,000.000 99.395000 NHEH Local 901.913000 0.00 3,607.00 0.00 9,022,737.00
Base 9.074028 0.00 36.29 0.00 90,776.57
689435006 TOKAI CORP (GIFU) COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.01
1,800.000 99.395000 NHEH Local 2,917.275000 0.00 2,100.00 0.00 5,253,195.00
Base 29.350319 0.00 21.13 0.00 52,851.70
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.01
100.000 99.420000 NHEH Local 3,009.250000 0.00 120.00 0.00 301,045.00
Base 30.268055 0.00 1.21 0.00 3,028.01
26 Apr2013 02 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.01
1,400.000 97.905000 NHEH Local 3,006.000000 0.00 1,683.00 0.00 4,210,083.00
Base 30.703233 0.00 17.19 0.00 43,001.72
30 Apr2013 07 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.01
900.000 97.525000 NHEH Local 2,995.573333 0.00 1,078.00 0.00 2,697,094.00
Base 30.715953 0.00 11.05 0.00 27,655.41
689435006 Total
4,200.000 Local 0.00 4,981.00 0.00 12,461,417.00
Base 0.00 50.58 0.00 126,536.84
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689790004 TOWA BANK LTD/THE COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
173,000.000 99.395000 NHEH Local 116.212595 0.00 8,041.00 0.00 20,112,820.00
Base 1.169200 0.00 80.90 0.00 202,352.43

690010004 TOYO INK SC HOLDINGS CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5
26,000.000 99.395000 NHEH Local 455.289192 0.00 4,735.00 0.00 11,842,254.00
Base 4.580605 0.00 47.64 0.00 119,143.36

25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5
32,000.000 99.420000 NHEH Local 471.570094 0.00 6,036.00 0.00 15,096,279.00
Base 4.743212 0.00 60.71 0.00 151,843.48

690010004 Total

58,000.000 Local 0.00 10,771.00 0.00 26,938,533.00
Base 0.00 108.35 0.00 270,986.84

ACI0690K5 SUNTORY BEVERAGE + FOOD LTD COMMON STOCK 24 Jun 2013 NOMURA SECURITIES INTERNATIONAL INC JPY/JP5
149,600.000 97.695000 NHEB Local 3,100.000000 0.00 0.00 0.00 463,760,000.00
Base 31.731409 0.00 0.00 0.00 4,747,018.78

24 Jun 2013  CANCEL NOMURA SECURITIES INTERNATIONAL INC JPY/JP5
-149,600.000 97.695000 NHEB Local 3,100.000000 0.00 0.00 0.00 -463,760,000.00
Base 31.731409 0.00 0.00 0.00 -4,747,018.78

24 Jun 2013 OPEN NOMURA SECURITIES INTERNATIONAL INC JPY/JP5
152,600.000 97.695000 NHEB Local 3,100.000000 0.00 0.00 0.00 473,060,000.00
Base 31.731409 0.00 0.00 0.00 4,842,213.01

ACI0690KS5 Total

152,600.000 Local 0.00 0.00 0.00 473,060,000.00

Base 0.00 0.00 0.00 4,842,213.01

B121L6907 ALCONIX CORP COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.01
15,100.000 99.395000 NHEH Local 1,905.760464 0.00 11,510.00 0.00 28,788,493.00

Base 19.173605 0.00 115.80 0.00 289,637.24

B1FF8P905 IDEMITSU KOSAN CO LTD COMMON STOCK 23 Apr2013 26 Apr 2013 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.03
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1,300.000 99.430000 NHHV Local 7,795.979231 0.00 4,054.00 0.00 10,138,827.00
Base 78.406711 0.00 40.77 0.00 101,969.50

24 Apr2013 30 Apr 2013 UBS SECURITIES ASIALTD JPY/JP5 0.04

400.000 99.395000 NHHV Local 7,940.000000 0.00 1,588.00 0.00 3,177,588.00
Base 79.883294 0.00 15.98 0.00 31,969.29

25 Apr2013 01 May 2013 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.03

400.000 99.420000 NHHV Local 8,081.000000 0.00 1,293.00 0.00 3,233,693.00
Base 81.281432 0.00 13.01 0.00 32,525.58

26 Apr2013 02 May 2013 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.03

1,200.000 97.680000 NHHV Local 8,067.505833 0.00 3,872.00 0.00 9,684,879.00
Base 82.591174 0.00 39.64 0.00 99,149.05

01 May 2013 08 May 2013 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.03

700.000 97.285000 NHHV Local 8,148.470000 0.00 2,282.00 0.00 5,706,211.00
Base 83.758750 0.00 23.46 0.00 58,654.58

02 May 2013 09 May 2013 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.03

2,100.000 97.965000 NHHV Local 8,049.299524 0.00 6,761.00 0.00 16,910,290.00
Base 82.165054 0.00 69.01 0.00 172,615.63

08 May 2013 13 May 2013 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.03

3,500.000 98.820000 NHHV Local 7,950.051714 0.00 11,130.00 0.00 27,836,311.00
Base 80.449825 0.00 112.63 0.00 281,687.02

09 May 2013 14 May 2013 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.03

2,300.000 99.295000 NHHV Local 8,082.272174 0.00 7,436.00 0.00 18,596,662.00
Base 81.396568 0.00 74.89 0.00 187,286.99

10 May 2013 15 May 2013 INSTINET U.K. LTD JPY/JP5 0.02

2,500.000 101.740000 NHHV Local 8,202.584000 0.00 6,151.00 0.00 20,512,611.00
Base 80.623000 0.00 60.46 0.00 201,617.96

13 May 2013 16 May 2013 INSTINET U.K. LTD JPY/JP5 0.03

1,700.000 101.745000 NHHV Local 8,228.958824 0.00 5,595.00 0.00 13,994,825.00
Base 80.878263 0.00 54.99 0.00 137,548.04
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14 May 2013 17 May 2013 INSTINET U.K. LTD JPY/JP5 0.03
3,900.000 102.190000 NHHV Local 8,252.472051 0.00 12,873.00 0.00 32,197,514.00
Base 80.756161 0.00 125.97 0.00 315,075.00
15 May 2013 20 May 2013 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5 0.03
800.000 102.435000 NHHV Local 8,196.666250 0.00 2,623.00 0.00 6,559,956.00
Base 80.018219 0.00 25.61 0.00 64,040.18
B1FF8P905 Total

20,800.000 Local 0.00 65,658.00 0.00 168,549,367.00
Base 0.00 656.42 0.00 1,684,138.82

B1G185909 AOZORA BANK LTD COMMON STOCK 23 Apr2013 26 Apr 2013 MERRILL LYNCH PEIRCE FENNER AND S JPY/JP5
294,000.000 99.430000 NHHV Local 294.921599 0.00 34,683.00 0.00 86,741,633.00
Base 2.966123 0.00 348.82 0.00 872,388.95

24 Apr2013 30 Apr 2013 INSTINET U.K. LTD JPY/JP5
267,000.000 99.395000 NHHV Local 297.737899 0.00 23,848.00 0.00 79,519,867.00
Base 2.995502 0.00 239.93 0.00 800,038.91

30 May 2013 04 Jun 2013 CABRERA CAPITAL MARKETS LLC JPY/JP5
145,000.000 101.065000 NHHV Local 299.206897 0.00 26,031.00 0.00 43,411,031.00
Base 2.960539 0.00 257.57 0.00 429,535.75

B1G185909 Total

706,000.000 Local 0.00 84,562.00 0.00 209,672,531.00
Base 0.00 846.32 0.00 2,101,963.61
B1GHR5903 NIFTY CORP COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.65
44.000 99.395000 NHEH Local 161,408.750000 0.00 2,840.00 0.00 7,104,825.00
Base 1,623.912169 0.00 28.57 0.00 71,480.71
B1GVJ7907 DUSKIN CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.01
15,300.000 99.395000 NHEH Local 1,971.429869 0.00 12,065.00 0.00 30,174,942.00
Base 19.834296 0.00 121.38 0.00 303,586.12
B1TK23904 SKY PERFECT JSAT HOLDINGS COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.20
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325.000 99.395000 NHEH Local 48,515.621538 0.00 6,307.00 0.00 15,773,884.00
Base 488.109277 0.00 63.45 0.00 158,698.97
25 Apr2013 01 May 2013 DAIWA SECURITIES (HK) LTD. JPY/JP5 0.20
657.000 99.420000 NHEH Local 49,264.662100 0.00 12,946.00 0.00 32,379,829.00
Base 495.520641 0.00 130.22 0.00 325,687.28
B1TK23904 Total
982.000 Local 0.00 19,253.00 0.00 48,153,713.00
Base 0.00 193.67 0.00 484,386.25
B32C07904 MEGMILK SNOW BRAND CO LTD COMMON STOCK 24 Apr2013 30 Apr 2013 ITG AUSTRALIA LTD. JPY/JP5 0.01
31,500.000 99.395000 NHEH Local 1,523.749587 0.00 19,199.00 0.00 48,017,311.00
Base 15.330244 0.00 193.16 0.00 483,095.84
B8B8PJ905 NIPPON PAPER INDUSTRIES CO L COMMON STOCK 01 Apr2013 01 Apr 2013 MERGER NON CASH JPY/JP3
1,879.000 99.838994 NHHJ Local 2,897.186269 0.00 0.00 0.00 5,443,813.00
Base 29.018584 0.00 0.00 0.00 54,525.92
JAPANESE YEN Total
2,384,444.000 Local 0.00 832,470.00 0.00 2,250,710,918.00
Base 0.00 8,467.64 0.00 22,747,466.17
MALAYSIAN RINGGIT
607574001 CIMB GROUP HOLDINGS BHD COMMON STOCK MYR1. 26 Apr 2013 AUTREPAT-DIV RE MYR/MY3
8,326.000 3.036500 NHIL Local 6.300326 0.00 0.00 0.00 52,456.52
Base 2.074864 0.00 0.00 0.00 17,275.32
26 Apr2013  CANCEL AUTREPAT-DIV RE MYR/MY3
-8,326.000 3.036500 NHIL Local 6.300326 0.00 0.00 0.00 -52,456.52
Base 2.074864 0.00 0.00 0.00 -17,275.32
26 Apr2013 09 May 2013 1 AUTREPAT-DIV RE MYR/MY3
8,300.000 3.035250 NHIL Local 6.300000 0.00 0.00 0.00 52,290.00
Base 2.075612 0.00 0.00 0.00 17,227.59
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607574001 Total

8,300.000 Local 0.00 0.00 0.00 52,290.00
Base 0.00 0.00 0.00 17,227.59

618819908 MALAYSIA AIRPORTS HLDGS BHD COMMON STOCK MYR1. 30 Apr2013 13 May 2013 AUTREPAT-DIV RE MYR/MY3
40.000 3.033000 NHIL Local 5.215000 0.00 0.00 0.00 208.60
Base 1.719420 0.00 0.00 0.00 68.79

655632008 MALAYAN BANKING BHD COMMON STOCK MYR1. 16 May 2013 AUTREPAT-DIV RE MYR/MY3
8,300.000 3.003500 NHIL Local 8.800871 0.00 0.00 0.00 73,047.23
Base 2.930205 0.00 0.00 0.00 24,320.70

16 May 2013 CANCEL AUTREPAT-DIV RE MYR/MY3
-8,300.000 3.003500 NHIL Local 8.800871 0.00 0.00 0.00 -73,047.23
Base 2.930205 0.00 0.00 0.00 -24,320.70

16 May 2013 03 Jun 2013 5 AUTREPAT-DIV RE MYR/MY3
7,012.000 3.011500 NHIL Local 8.800958 0.00 0.00 0.00 61,712.32
Base 2.922450 0.00 0.00 0.00 20,492.22

655632008 Total

7,012.000 Local 0.00 0.00 0.00 61,712.32
Base 0.00 0.00 0.00 20,492.22

ACIO1XLL2 SAPURAKENCANA PETROLEUM BHD COMMON STOCK MYR1. 31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC MYR/MY3
2,000.000 3.099000 NHIL Local 4.288500 0.00 0.86 11.57 8,5689.43
Base 1.383833 0.00 0.28 3.73 2,771.68

B7W5GK907 ASTRO MALAYSIA HOLDINGS BHD COMMON STOCK MYR.1 25 Jun 2013 28 Jun 2013 CABRERA CAPITAL MARKETS LLC MYR/MY4
78,100.000 3.184500 NHIL Local 3.002300 0.00 257.93 270.34 235,007.90
Base 0.942785 0.00 81.00 84.89 73,797.43

B83X6P906 IHH HEALTHCARE BHD COMMON STOCK MYR1. 25 Jun 2013 28 Jun 2013 CABRERA CAPITAL MARKETS LLC MYR/MY4
101,200.000 3.184500 NHIL Local 3.894700 0.00 433.56 318.24 394,895.44
Base 1.223018 0.00 136.15 99.93 124,005.48
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MALAYSIAN RINGGIT Total
196,652.000 Local 0.00 692.35 600.15 752,703.69
Base 0.00 217.43 188.55 238,363.19
MEXICAN PESO
200067908 GRUPO FIN SANTANDER B COMMON STOCK MXN3. 31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC MXN/MX1
5,000.000 12.779950 NHIL Local 41.189400 0.00 0.00 0.00 205,947.00
Base 3.222970 0.00 0.00 0.00 16,114.85
214189904 COCA COLA FEMSA SAB SER L COMMON STOCK NPV 31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC MXN/MX1
11,100.000 12.779950 NHIL Local 186.716600 0.00 0.00 0.00 2,072,554.26
Base 14.610120 0.00 0.00 0.00 162,172.33
222245904 CONTROLADORA COML MEXIC UBC UNIT NPV 24 Jun 2013 27 Jun 2013 CITIGROUPGLOBAL MARKETS INC. MXN/MX1
20,100.000 13.392050 NHIL Local 44.151300 0.00 709.95 0.00 888,151.08
Base 3.296829 0.00 53.01 0.00 66,319.28
230681900 EL PUERTO DE LIVERPOOL C1 COMMON STOCK NPV 31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC MXN/MX1
9,400.000 12.779950 NHIL Local 150.114900 0.00 0.00 0.00 1,411,080.06
Base 11.746126 0.00 0.00 0.00 110,413.58
263934903 GRUPO AEROPORTUARIO DE SURB  COMMON STOCK NPV 24 Jun 2013 27 Jun 2013 CITIGROUPGLOBAL MARKETS INC. MXN/MX1 0.01
10,400.000 13.392050 NHIL Local 136.066500 0.00 1,132.07 0.00 1,416,223.67
Base 10.160244 0.00 84.53 0.00 105,751.07
B02YZ0905 WALMART DE MEXICO SER V COMMON STOCK NPV 28 May 2013 31 May 2013 BARCLAYS CAPITAL MXN/MX1
26,190.000 12.540450 NHHP Local 37.146600 0.00 1,459.30 0.00 974,328.75
Base 2.962143 0.00 116.37 0.00 77,694.88
29 May 2013 03 Jun 2013 BARCLAYS CAPITAL MXN/MX1
17,792.000 12.638650 NHHP Local 36.290100 0.00 968.51 0.00 646,641.97
Base 2.871359 0.00 76.63 0.00 51,163.85
30 May 2013 04 Jun 2013 CANTOR FITZGERALD EUROPE MXN/MX1
11,850.000 12.779100 NHHP Local 36.662100 0.00 651.67 0.00 435,097.56
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Base 2.868911 0.00 50.99 0.00 34,047.59
31 May 2013 05 Jun 2013 BARCLAYS CAPITAL MXN/MX1
10,554.000 12.779950 NHHP Local 36.960300 0.00 585.12 0.00 390,664.13
Base 2.892054 0.00 45.78 0.00 30,568.52
B02YZ0905 Total
66,386.000 Local 0.00 3,664.60 0.00 2,446,732.41
Base 0.00 289.77 0.00 193,474.84
B3B1C7901 GENOMMA LAB INTERNACIONAL B COMMON STOCK NPV 24 Jun 2013 27 Jun 2013 CITIGROUPGLOBAL MARKETS INC. MXN/MX1
39,600.000 13.392050 NHIL Local 24.524500 0.00 776.94 0.00 971,947.14
Base 1.831273 0.00 58.02 0.00 72,576.43
B3NWLD907 OHL MEXICO SAB DE CV COMMON STOCK NPV 24 Jun 2013 27 Jun 2013 CITIGROUPGLOBAL MARKETS INC. MXN/MX1
30,100.000 13.392050 NHIL Local 28.693700 0.00 690.94 0.00 864,371.31
Base 2.142592 0.00 51.59 0.00 64,543.61
B671GT907 FIBRA UNO ADMINISTRACION SA REIT NPV 31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC MXN/MX1
2,000.000 12.779950 NHIL Local 44.337800 0.00 0.00 0.00 88,675.60
Base 3.469325 0.00 0.00 0.00 6,938.65
MEXICAN PESO Total
194,086.000 Local 0.00 6,974.50 0.00 10,365,682.53
Base 0.00 536.92 0.00 798,304.64
MOROCCAN DIRHAM
608833901 ATTIJARIWAFA BANK COMMON STOCK MAD10.18 Jun 2013  OPEN 25 AUTREPAT-STK/$ DIV MAD/MA2
9.000 8.350500 NHIL Local 377.000000 0.00 0.00 0.00 3,393.00
Base 45.146997 0.00 0.00 0.00 406.32
18 Jun 2013 AUTREPAT-STK/$ DIV MAD/MA2
9.000 8.343000 NHIL Local 377.000000 0.00 0.00 0.00 3,393.00
Base 45.187582 0.00 0.00 0.00 406.70
18 Jun 2013 CANCEL AUTREPAT-STK/$ DIV MAD/MA2

Page 230

Prepared by State Street




Purchase Report by Report Date

SR STATE STREET
April 1, 2013 to June 30, 2013 View Date: July 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

-9.000 8.343000 NHIL Local 377.000000 0.00 0.00 0.00 -3,393.00
Base 45.187582 0.00 0.00 0.00 -406.70
608833901 Total
9.000 Local 0.00 0.00 0.00 3,393.00
Base 0.00 0.00 0.00 406.32

MOROCCAN DIRHAM Total

9.000 Local 0.00 0.00 0.00 3,393.00
Base 0.00 0.00 0.00 406.32

NEW ZEALAND DOLLAR

634160907 FLETCHER BUILDING LTD COMMON STOCK NPV 28 Mar 2013 16 Apr 2013 AUTREPAT-DIV RE NZD/NZ4
2,859.000 1.193317 NHHJ Local 8.478296 0.00 0.00 0.00 24,239.45
Base 7.104815 0.00 0.00 0.00 20,312.68

688143007 TELECOM CORP OF NEW ZEALAND COMMON STOCK NPV 05 Apr2013 05 Apr 2013 AUTREPAT-DIV RE NZD/NzZ4
12,683.000 1.191824 NHHJ Local 2.271821 0.00 0.00 0.00 28,813.51
Base 1.906172 0.00 0.00 0.00 24,175.99

NEW ZEALAND DOLLAR Total

15,542.000 Local 0.00 0.00 0.00 53,052.96
Base 0.00 0.00 0.00 44,488.67

NORWEGIAN KRONE

B04VNK908 KONGSBERG AUTOMOTIVE HOLDING COMMON STOCK NOK.5 10 May 2013 15 May 2013 GOLDMAN SACHS + CO NOK/NO3
102,091.000 5.805200 NHEG Local 1.846800 0.00 301.67 0.00 188,843.33
Base 0.318129 0.00 51.97 0.00 32,530.03
13 May 2013 16 May 2013 GOLDMAN SACHS + CO NOK/NO3
109,227.000 5.799550 NHEG Local 1.909900 0.00 333.78 0.00 208,946.43
Base 0.329319 0.00 57.55 0.00 36,028.04
14 May 2013 21 May 2013 GOLDMAN SACHS + CO NOK/NO3
78,000.000 5.803850 NHEG Local 1.937200 0.00 241.76 0.00 151,343.36
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Base 0.333778 0.00 41.66 0.00 26,076.37
15 May 2013 22 May 2013 GOLDMAN SACHS + CO NOK/NO3
53,409.000 5.856550 NHEG Local 1.926500 0.00 164.63 0.00 103,057.07
Base 0.328948 0.00 28.11 0.00 17,596.89
16 May 2013 23 May 2013 GOLDMAN SACHS + CO NOK/NO3
147,800.000 5.815900 NHEG Local 1.991400 0.00 470.93 0.00 294,799.85
Base 0.342406 0.00 80.97 0.00 50,688.60
21 May 2013 24 May 2013 GOLDMAN SACHS + CO NOK/NO3
248,900.000 5.789750 NHEG Local 2.064900 0.00 822.33 0.00 514,775.94
Base 0.356648 0.00 142.03 0.00 88,911.60
29 May 2013 03 Jun 2013 GOLDMAN SACHS + CO NOK/NO3
66,600.000 5.896350 NHEG Local 2.197800 0.00 234.20 0.00 146,607.68
Base 0.372739 0.00 39.72 0.00 24,864.14
30 May 2013 04 Jun 2013 GOLDMAN SACHS + CO NOK/NO3
8,595.000 5.827100 NHEG Local 2.174800 0.00 29.91 0.00 18,722.32
Base 0.373222 0.00 5.13 0.00 3,212.97
31 May 2013 05 Jun 2013 GOLDMAN SACHS + CO NOK/NO3
53,200.000 5.885450 NHEG Local 2.300000 0.00 195.78 0.00 122,555.78
Base 0.390794 0.00 33.27 0.00 20,823.52
03 Jun 2013 06 Jun 2013 GOLDMAN SACHS + CO NOK/NO3
99,700.000 5.832650 NHEG Local 2.296300 0.00 366.31 0.00 229,307.42
Base 0.393698 0.00 62.80 0.00 39,314.45
04 Jun 2013 07 Jun 2013 GOLDMAN SACHS + CO NOK/NO3
3,946.000 5.813100 NHEG Local 2.297900 0.00 14.51 0.00 9,082.02
Base 0.395297 0.00 2.50 0.00 1,562.34
B04VNK908 Total
971,468.000 Local 0.00 3,175.81 0.00 1,988,041.20
Base 0.00 545.71 0.00 341,608.95
BOLGG7909 SPAREBANK 1 SMN COMMON STOCK NOK25.21 May 2013 22 May 2013 MERRILL LYNCH INTERNATIONAL NOK/NO3
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14,984.000 5.789750 NHEH Local 49.758200 0.00 223.67 0.00 745,800.54
Base 8.594188 0.00 38.63 0.00 128,813.95
B13V1Q908 BW OFFSHORE LTD COMMON STOCK USD.0123 Apr 2013 CARNEGIEA S NOK/NO3
216,253.000 5.905900 NHEH Local 5.498900 0.00 594.58 0.00 1,189,748.20
Base 0.931086 0.00 100.68 0.00 201,450.79
23 Apr2013  CANCEL CARNEGIEA S NOK/NO3
-216,253.000 5.905900 NHEH Local 5.498900 0.00 -594.58 0.00 -1,189,748.20
Base 0.931086 0.00 -100.68 0.00 -201,450.79
29 Apr2013 03 May 2013 CARNEGIEA S NOK/NO3
97,460.000 5.828050 NHEH Local 5.545500 0.00 540.46 0.00 541,004.89
Base 0.951519 0.00 92.73 0.00 92,827.77
23 Apr2013 30 Apr 2013 4 CARNEGIEA S NOK/NO3
216,253.000 5.905900 NHEH Local 5.498900 0.00 1,189.15 0.00 1,190,342.77
Base 0.931086 0.00 201.35 0.00 201,551.46
B13V1Q908 Total
313,713.000 Local 0.00 1,729.61 0.00 1,731,347.66
Base 0.00 294.08 0.00 294,379.23
B15SLC902 TGS NOPEC GEOPHYSICAL CO ASA COMMON STOCK NOK.2513 May 2013 21 May 2013 5 CABRERA CAPITAL MARKETS LLC NOK/NO3 0.02
35,700.000 5.801100 NHHV Local 217.744800 0.00 4,664.09 0.00 7,778,153.45
Base 37.535088 0.00 804.00 0.00 1,340,806.65
NORWEGIAN KRONE Total
1,335,865.000 Local 0.00 9,793.18 0.00 12,243,342.85
Base 0.00 1,682.42 0.00 2,105,608.78
POLISH ZLOTY
715363909 BANK ZACHODNI WBK SA COMMON STOCK PLN10. 31 May 2013 05 Jun 2013 LOOP CAPITAL MARKETS LLC PLN/PL3 0.09
1,406.000 3.290100 NHIL Local 292.000000 0.00 410.55 0.00 410,962.55
Base 88.751102 0.00 124.78 0.00 124,908.83
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POLISH ZLOTY Total
1,406.000 Local 0.00 410.55 0.00 410,962.55
Base 0.00 124.78 0.00 124,908.83
POUND STERLING
000312900 ABERDEEN ASSET MGMT PLC COMMON STOCK GBP.1 24 Jun 2013 LOOP CAPITAL MARKETS LLC GBP/GBB
35,896.000 0.649140 NHHJ Local 3.471700 0.00 62.31 623.10 125,305.55
Base 5.348153 0.00 95.99 959.89 193,033.17
24 Jun 2013 LOOP CAPITAL MARKETS LLC GBP/GBB
-35,896.000 0.649140 NHHJ Local 3.471700 0.00 -62.31 -623.10 -125,305.55
Base 5.348153 0.00 -95.99 -959.89 -193,033.17
24 Jun 2013 27 Jun 2013 LOOP CAPITAL MARKETS LLC GBP/GBB
35,896.000 0.649140 NHHJ Local 3.471700 0.00 62.31 624.10 125,306.55
Base 5.348153 0.00 95.99 961.43 193,034.71
000312900 Total
35,896.000 Local 0.00 62.31 624.10 125,306.55
Base 0.00 95.99 961.43 193,034.71
001630003 SPEEDY HIRE PLC COMMON STOCK GBP.0523 Apr 2013 26 Apr 2013 LOOP CAPITAL MARKETS LLC GBP/GBB
194,900.000 0.654986 NHEH Local 0.484600 0.00 47.22 473.24 94,969.00
Base 0.739863 0.00 72.09 722.52 144,993.94
008118002 BARRATT DEVELOPMENTS PLC COMMON STOCK GBP.1 22 May 2013 28 May 2013 PANMURE GORDON AND CO LTD GBP/GBB 0.01
137,587.000 0.665048 NHHP Local 3.387500 0.00 466.08 2,331.37 468,873.42
Base 5.093617 0.00 700.82 3,505.57 705,021.92
23 May 2013 29 May 2013 PANMURE GORDON AND CO LTD GBP/GBB
19,247.000 0.661310 NHHP Local 3.297300 0.00 63.46 318.31 63,844.91
Base 4.986013 0.00 95.96 481.33 96,543.09
24 May 2013 30 May 2013 PANMURE GORDON AND CO LTD GBP/GBB
20,402.000 0.661223 NHHP Local 3.239300 0.00 66.09 331.44 66,485.73
Base 4.898952 0.00 99.95 501.25 100,549.63
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008118002 Total
177,236.000 Local 0.00 595.63 2,981.12 599,204.06
Base 0.00 896.73 4,488.15 902,114.64
021623004 AVIVA PLC COMMON STOCK GBP.2514 May 2013 17 May 2013 MORGAN STANLEY CO INCORPORATED GBP/GBB 0.01
163,010.000 0.655437 NHEB Local 3.213700 0.00 785.80 2,620.33 527,271.37
Base 4.903141 0.00 1,198.89 3,997.84 804,457.74
023740905 DIAGEO PLC COMMON STOCK GBP. 08 Apr 2013 AUTREPAT-DIV RE GBP/GBB 0.05
4,783.000 0.655480 NHHP Local 20.237493 0.00 146.14 487.15 97,429.22
Base 30.874310 0.00 222.95 743.20 148,637.99
08 Apr2013  CANCEL AUTREPAT-DIV RE GBP/GBB 0.05
-4,783.000 0.655480 NHHP Local 20.237493 0.00 -146.14 -487.15 -97,429.22
Base 30.874310 0.00 -222.95 -743.20 -148,637.99
13 Mar 2013 11 Apr 2013 AUTREPAT-DIV RE GBP/GBB 0.05
4,783.000 0.670017 NHHP Local 20.237493 0.00 146.14 487.15 97,429.22
Base 30.204447 0.00 218.11 727.07 145,413.07
31 May 2013 05 Jun 2013 PANMURE GORDON AND CO LTD GBP/GBB 0.03
18,400.000 0.658740 NHHP Local 19.495401 0.00 358.72 1,794.57 360,868.66
Base 29.594986 0.00 544.55 2,724.25 547,816.53
023740905 DIAGEO PLC COMMON STOCK GBP. 31 May 2013 05 Jun 2013 MORGAN STANLEY CO INCORPORATED GBP/GBB
55,403.000 0.658740 NHHJ Local 19.500200 0.00 0.00 5,402.85 1,085,772.43
Base 29.602271 0.00 0.00 8,201.80 1,648,256.41
023740905 Total
78,586.000 Local 0.00 504.86 7,684.57 1,544,070.31
Base 0.00 762.66 11,653.12 2,341,486.01
028758902 BRITISH AMERICAN TOBACCO PLC COMMON STOCK GBP.2516 Apr 2013 17 May 2013 AUTREPAT-DIV RE GBP/GBB 0.29
19,039.000 0.652976 NHHP Local 37.033604 0.00 3,561.02 3,561.02 712,204.83
Base 56.715107 0.00 5,453.52 5,453.52 1,090,705.98
033450008 FENNER PLC COMMON STOCK GBP.2513 May 2013 16 May 2013 CABRERA CAPITAL MARKETS LLC GBP/GBB
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124,145.000 0.654001 NHHV Local 3.699814 0.00 275.59 2,297.57 461,886.57
Base 5.657199 0.00 421.39 3,5613.10 706,247.50
14 May 2013 17 May 2013 CABRERA CAPITAL MARKETS LLC GBP/GBB
97,455.000 0.655437 NHHV Local 3.666043 0.00 214.36 1,787.37 359,275.95
Base 5.593281 0.00 327.05 2,726.99 548,147.19
033450008 Total
221,600.000 Local 0.00 489.95 4,084.94 821,162.52
Base 0.00 748.44 6,240.09 1,254,394.69
034521906 FIRSTGROUP PLC COMMON STOCK GBP.0523 Apr 2013 26 Apr 2013 CABRERA CAPITAL MARKETS LLC GBP/GBB
304.000 0.654986 NHHV Local 2.150000 0.00 0.39 3.27 657.26
Base 3.282513 0.00 0.60 4.99 1,003.47
29 Apr2013 02 May 2013 CABRERA CAPITAL MARKETS LLC GBP/GBB
196,096.000 0.645432 NHHV Local 2.190498 0.00 257.73 2,148.74 431,954.37
Base 3.393848 0.00 399.31 3,329.15 669,248.46
034521906 Total
196,400.000 Local 0.00 258.12 2,152.01 432,611.63
Base 0.00 399.91 3,334.14 670,251.93
040828907 STANDARD CHARTERED PLC COMMON STOCK USD.5 29 Apr2013 14 May 2013 AUTREPAT-STK/$ DIV GBP/GBB
15,444.000 0.645390 NHHP Local 16.931787 0.00 0.00 0.00 261,494.52
Base 26.234970 0.00 0.00 0.00 405,172.87
14 May 2013 17 May 2013 SOCIETE GENERALE LONDON BRANCH GBP/GBB 0.02
28,592.000 0.655437 NHHP Local 15.763700 0.00 450.72 2,256.83 453,423.26
Base 24.050672 0.00 687.66 3,443.24 691,787.71
15 May 2013 20 May 2013 SOCIETE GENERALE LONDON BRANCH GBP/GBB 0.02
35,501.000 0.657765 NHHP Local 15.762300 0.00 559.58 2,801.68 562,938.67
Base 23.963422 0.00 850.73 4,259.39 855,835.55
15 May 2013 20 May 2013 CITIGROUPGLOBAL MARKETS UK EQUITY L GBP/GBB 0.02
14,073.000 0.657765 NHHP Local 15.790000 0.00 222.21 1,113.17 223,548.05
Base 24.005534 0.00 337.83 1,692.35 339,860.06
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040828907 Total
93,610.000 Local 0.00 1,232.51 6,171.68 1,501,404.50
Base 0.00 1,876.22 9,394.98 2,292,656.19
048354906 SABMILLER PLC COMMON STOCK USD.1 28 May 2013 04 Jun 2013 4 DNB NOR MARKETS CUSTODY DNB NORBANK GBP/GBB 0.05
12,208.000 0.663900 NHHP Local 35.067900 0.00 428.11 2,140.54 430,677.57
Base 52.821057 0.00 644.84 3,224.19 648,708.50
048354906 SABMILLER PLC COMMON STOCK USD.1 31 May 2013 05 Jun 2013 MORGAN STANLEY CO INCORPORATED GBP/GBB
29,742.000 0.658740 NHHJ Local 33.283400 0.00 0.00 4,950.57 994,865.45
Base 50.525852 0.00 0.00 7,515.21 1,510,255.11
048354906 Total
41,950.000 Local 0.00 428.11 7,091.11 1,425,543.02
Base 0.00 644.84 10,739.40 2,158,963.61
054052907 HSBC HOLDINGS PLC COMMON STOCK USD.5 25 Apr2013 08 May 2013 AUTREPAT-STK/$ DIV GBP/GBB
30,572.000 0.647962 NHHP Local 6.852953 0.00 0.00 0.00 209,508.49
Base 10.576165 0.00 0.00 0.00 323,334.53
054052907 HSBC HOLDINGS PLC COMMON STOCK USD.5 31 May 2013 05 Jun 2013 MORGAN STANLEY CO INCORPORATED GBP/GBB
200,227.000 0.658740 NHHJ Local 7.255400 0.00 0.00 7,264.63 1,459,991.61
Base 11.014057 0.00 0.00 11,028.07 2,216,339.69
054052907 Total
230,799.000 Local 0.00 0.00 7,264.63 1,669,500.10
Base 0.00 0.00 11,028.07 2,539,674.22
066727900 PACE PLC COMMON STOCK GBP.0517 May 2013 22 May 2013 LOOP CAPITAL MARKETS LLC GBP/GBB
75,494.000 0.659065 NHEH Local 2.666800 0.00 100.66 1,008.64 202,436.70
Base 4.046338 0.00 152.73 1,530.41 307,157.41
077396000 TRAVIS PERKINS PLC COMMON STOCK GBP.1 24 Jun 2013 LOOP CAPITAL MARKETS LLC GBP/GBB 0.01
9,171.000 0.649140 NHHJ Local 14.071700 0.00 64.53 645.26 129,761.35
Base 21.677450 0.00 99.41 994.02 199,897.33
24 Jun 2013 CANCEL LOOP CAPITAL MARKETS LLC GBP/GBB 0.01
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-9,171.000 0.649140 NHHJ Local 14.071700 0.00 -64.53 -645.26 -129,761.35
Base 21.677450 0.00 -99.41 -994.02 -199,897.33
24 Jun 2013 27 Jun 2013 LOOP CAPITAL MARKETS LLC GBP/GBB 0.01
9,171.000 0.649140 NHHJ Local 14.071700 0.00 64.53 646.26 129,762.35
Base 21.677450 0.00 99.41 995.56 199,898.87
077396000 Total
9,171.000 Local 0.00 64.53 646.26 129,762.35
Base 0.00 99.41 995.56 199,898.87
316988906 WILLIAM HILL PLC COMMON STOCK GBP.1 24 Jun 2013 LOOP CAPITAL MARKETS LLC GBP/GBB
32,304.000 0.649140 NHHJ Local 4.168700 0.00 67.33 673.33 135,406.34
Base 6.421881 0.00 103.72 1,037.26 208,593.43
24 Jun 2013  CANCEL LOOP CAPITAL MARKETS LLC GBP/GBB
-32,304.000 0.649140 NHHJ Local 4.168700 0.00 -67.33 -673.33 -135,406.34
Base 6.421881 0.00 -103.72 -1,037.26 -208,593.43
24 Jun 2013 27 Jun 2013 LOOP CAPITAL MARKETS LLC GBP/GBB
32,304.000 0.649140 NHHJ Local 4.168700 0.00 67.33 674.33 135,407.34
Base 6.421881 0.00 103.72 1,038.81 208,594.97
316988906 Total
32,304.000 Local 0.00 67.33 674.33 135,407.34
Base 0.00 103.72 1,038.81 208,594.97
ACI05M4F4 PERSIMMON PLC REG. COMMON STOCK 22 Apr2013 22 Apr 2013 AUTREPAT-RTS ISSUED GBP/GBB
44,636.000 0.655265 NHEH Local 0.750000 0.00 0.00 0.00 33,477.00
Base 1.144575 0.00 0.00 0.00 51,089.25
ACI05M4F4 PERSIMMON PLC REG. COMMON STOCK 22 Apr2013 22 Apr 2013 AUTREPAT-RTS ISSUED GBP/GBB
433,562.000 0.655265 NHHP Local 0.750000 0.00 0.00 0.00 325,171.50
Base 1.144575 0.00 0.00 0.00 496,244.28
ACI05M4F4 Total
478,198.000 Local 0.00 0.00 0.00 358,648.50
Base 0.00 0.00 0.00 547,333.53
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ACIO5WT24 TYMAN PLC COMMON STOCK 02 May 2013 03 May 2013 RIGHTS ISSUE (NON CASH) GBP/GBB
43,118.000 0.644371 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
ACIO5SWTW8 TYMAN PLC COMMON STOCK 02 May 2013 03 May 2013 RIGHTS ISSUE (NON CASH) GBP/GBB
43,118.000 0.644371 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
ACIO61FC4 INVENSYS PLC COMMON STOCK GBP.  12Jun 2013 12 Jun 2013 REVERSE SPLIT NON CASH GBP/GBB
69,334.000 0.605734 NHHJ Local 3.325335 0.00 0.00 0.00 230,558.82
Base 5.489760 0.00 0.00 0.00 380,627.09
BO3MLX903 ROYAL DUTCH SHELL PLC A SHS COMMON STOCK EUR.0703 Jun 2013 AUTREPAT-STK/$ DIV EUR/GBB
1,653.000 0.651551 NHHJ Local 21.874561 0.00 0.00 0.00 36,158.65
Base 33.573060 0.00 0.00 0.00 55,496.27
03 Jun 2013 CANCEL AUTREPAT-STK/$ DIV EUR/GBB
-1,653.000 0.651551 NHHJ Local 21.874561 0.00 0.00 0.00 -36,158.65
Base 33.573060 0.00 0.00 0.00 -55,496.27
03 Jun 2013 27 Jun 2013 AUTREPAT-STK/$ DIV GBP/GBB
943.000 0.651551 NHHJ Local 21.888525 0.00 0.00 0.00 20,640.88
Base 33.594492 0.00 0.00 0.00 31,679.62
03 Jun 2013 AUTREPAT-STK/$ DIV EUR/GBB
1,653.000 0.644222 NHHJ Local 21.874561 0.00 0.00 0.00 36,158.65
Base 33.954990 0.00 0.00 0.00 56,127.60
03 Jun 2013 CANCEL AUTREPAT-STK/$ DIV EUR/GBB
-1,653.000 0.644222 NHHJ Local 21.874561 0.00 0.00 0.00 -36,158.65
Base 33.954990 0.00 0.00 0.00 -56,127.60
03 Jun 2013 27 Jun 2013 AUTREPAT-STK/$ DIV GBP/GBB
1,653.000 0.651551 NHHJ Local 21.874561 0.00 0.00 0.00 36,158.65
Base 33.573060 0.00 0.00 0.00 55,496.27
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B0O3MLX903 Total
2,596.000 Local 0.00 0.00 0.00 56,799.53
Base 0.00 0.00 0.00 87,175.89
BO6QFB906 IG GROUP HOLDINGS PLC COMMON STOCK GBP. 17 May 2013 22 May 2013 LOOP CAPITAL MARKETS LLC GBP/GBB
79,289.000 0.659065 NHEH Local 5.794600 0.00 229.72 2,299.24 461,977.00
Base 8.792153 0.00 348.55 3,488.64 700,958.18
BOF997900 BERENDSEN PLC COMMON STOCK GBP.3 19 Apr2013 24 Apr 2013 GOLDMAN SACHS INTERNATIONAL GBP/GBB 0.08
18,041.000 0.655437 NHEG Local 7.496700 0.00 892.64 0.41 136,141.01
Base 11.437713 0.00 1,361.90 0.63 207,710.29
22 Apr 2013 GOLDMAN SACHS INTERNATIONAL GBP/GBB 0.02
11,968.000 0.655265 NHEG Local 7.605995 0.00 146.38 458.43 91,633.36
Base 11.607510 0.00 223.39 699.61 139,841.68
22 Apr2013  CANCEL GOLDMAN SACHS INTERNATIONAL GBP/GBB 0.02
-11,968.000 0.655265 NHEG Local 7.605995 0.00 -146.38 -458.43 -91,633.36
Base 11.607510 0.00 -223.39 -699.61 -139,841.68
25 Apr 2013 GOLDMAN SACHS INTERNATIONAL GBP/GBB 0.08
24,791.000 0.647668 NHEG Local 7.829600 0.00 1,281.09 0.41 195,385.11
Base 12.088910 0.00 1,978.00 0.63 301,674.79
25 Apr2013  CANCEL GOLDMAN SACHS INTERNATIONAL GBP/GBB 0.08
-24,791.000 0.647668 NHEG Local 7.829600 0.00 -1,281.09 -0.41 -195,385.11
Base 12.088910 0.00 -1,978.00 -0.63 -301,674.79
25 Apr2013 30 Apr 2013 GOLDMAN SACHS INTERNATIONAL GBP/GBB 0.02
24,791.000 0.647962 NHEG Local 7.829600 0.00 310.57 971.52 195,385.70
Base 12.083425 0.00 479.30 1,499.35 301,538.83
22 Apr 2013 GOLDMAN SACHS INTERNATIONAL GBP/GBB 0.02
11,968.000 0.655265 NHEG Local 7.644300 0.00 146.38 458.43 92,091.79
Base 11.665967 0.00 223.39 699.61 140,541.29
22 Apr2013  CANCEL GOLDMAN SACHS INTERNATIONAL GBP/GBB 0.02
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-11,968.000 0.655265 NHEG Local 7.644300 0.00 -146.38 -458.43 -92,091.79
Base 11.665967 0.00 -223.39 -699.61 -140,541.29
22 Apr2013 30 Apr 2013 5 GOLDMAN SACHS INTERNATIONAL GBP/GBB 0.02
11,968.000 0.655265 NHEG Local 7.644300 0.00 146.38 458.43 92,091.79
Base 11.665967 0.00 223.39 699.61 140,541.29
BOF997900 Total
54,800.000 Local 0.00 1,349.59 1,430.36 423,618.50
Base 0.00 2,064.59 2,199.59 649,790.41
BON8QD901 BRITVIC PLC COMMON STOCK GBP.2 13 Jun 2013 18 Jun 2013 M RAMSEY KING SECURITIES, INC. GBP/GBB 0.01
94,900.000 0.637105 NHEG Local 4.824400 0.00 732.54 2,290.18 460,858.28
Base 7.572378 0.00 1,149.79 3,594.67 723,363.15
B17WCR908 SMITHS NEWS PLC COMMON STOCK GBP.0502 Apr 2013 05 Apr 2013 BARCLAYS CAPITAL GBP/GBB
18,728.000 0.661660 NHHV Local 1.844782 0.00 10.36 173.75 34,733.19
Base 2.788112 0.00 15.66 262.60 52,494.02
03 Apr2013 08 Apr 2013 HSBC BANKPLC GBP/GBB
885.000 0.660524 NHHV Local 1.860000 0.00 0.49 8.23 1,654.82
Base 2.815946 0.00 0.74 12.46 2,505.31
05 Apr2013 10 Apr 2013 HSBC BANKPLC GBP/GBB
10,129.000 0.652082 NHHV Local 1.877511 0.00 5.71 96.09 19,119.11
Base 2.879256 0.00 8.76 147.36 29,320.10
08 Apr2013 11 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB
16,705.000 0.655480 NHHV Local 1.780711 0.00 11.90 149.73 29,908.41
Base 2.716652 0.00 18.15 228.43 45,628.26
09 Apr2013 12 Apr 2013 BARCLAYS CAPITAL GBP/GBB
23,412.000 0.652912 NHHV Local 1.764663 0.00 12.39 207.57 41,534.25
Base 2.702758 0.00 18.98 317.91 63,613.86
10 Apr2013 15 Apr 2013 BARCLAYS CAPITAL GBP/GBB
4,741.000 0.652997 NHHV Local 1.734801 0.00 247 41.12 8,268.28
Base 2.656675 0.00 3.78 62.97 12,662.05
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12 Apr 2013 17 Apr 2013 BARCLAYS CAPITAL GBP/GBB
859.000 0.650576 NHHV Local 1.816267 0.00 0.47 7.80 1,568.44
Base 2.791783 0.00 0.72 11.99 2,410.85

18 Apr 2013 23 Apr 2013 BARCLAYS CAPITAL GBP/GBB
1,681.000 0.654193 NHHV Local 1.817501 0.00 0.92 15.28 3,071.42
Base 2.778234 0.00 1.41 23.36 4,694.98

19 Apr 2013 24 Apr 2013 BARCLAYS CAPITAL GBP/GBB
29,000.000 0.655673 NHHV Local 1.825040 0.00 15.88 265.63 53,207.67
Base 2.783461 0.00 24.22 405.13 81,149.70

23 Apr2013 26 Apr 2013 BARCLAYS CAPITAL GBP/GBB
725.000 0.654986 NHHV Local 1.798750 0.00 0.39 6.52 1,311.00
Base 2.746242 0.00 0.60 9.95 2,001.57

25 Apr2013 30 Apr 2013 J.P. MORGAN CLEARING CORP. GBP/GBB
33,100.000 0.647962 NHHV Local 1.827500 0.00 42.34 303.45 60,836.04
Base 2.820381 0.00 65.34 468.31 93,888.28

26 Apr2013 01 May 2013 HSBC BANKPLC GBP/GBB
4,276.000 0.646099 NHHV Local 1.828599 0.00 2.35 39.10 7,860.54
Base 2.830215 0.00 3.64 60.52 12,166.15

29 Apr2013 02 May 2013 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB
963.000 0.645390 NHHV Local 1.827500 0.00 0.70 8.80 1,769.38
Base 2.831621 0.00 1.08 13.64 2,741.57

30 Apr2013 03 May 2013 HSBC BANKPLC GBP/GBB
3,272.000 0.643480 NHHV Local 1.797776 0.00 1.76 29.41 5,913.49
Base 2.793834 0.00 2.74 45.70 9,189.86

01 May 2013 07 May 2013 HSBC BANKPLC GBP/GBB
5,091.000 0.641993 NHHV Local 1.797790 0.00 2.75 45.76 9,201.06
Base 2.800326 0.00 4.28 71.28 14,332.03

03 May 2013 09 May 2013 HSBC BANKPLC GBP/GBB
3,761.000 0.642632 NHHV Local 1.797031 0.00 2.03 33.79 6,794.45
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Base 2.796361 0.00 3.16 52.58 10,572.85

07 May 2013 10 May 2013 HSBC BANKPLC GBP/GBB
4,172.000 0.646559 NHHV Local 1.808953 0.00 2.26 37.73 7,586.94
Base 2.797816 0.00 3.50 58.36 11,734.34

08 May 2013 13 May 2013 HSBC BANKPLC GBP/GBB
6,812.000 0.642591 NHHV Local 1.810459 0.00 3.70 62.66 12,399.21
Base 2.817436 0.00 5.76 97.51 19,295.65

10 May 2013 15 May 2013 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB
8,660.000 0.652124 NHHV Local 1.810000 0.00 6.27 79.37 15,760.24
Base 2.775546 0.00 9.61 121.71 24,167.55

13 May 2013 16 May 2013 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB
1,491.000 0.654001 NHHV Local 1.810262 0.00 1.08 13.50 2,713.68
Base 2.767980 0.00 1.65 20.64 4,149.35

14 May 2013 17 May 2013 BARCLAYS CAPITAL GBP/GBB
17,001.000 0.655437 NHHV Local 1.803074 0.00 9.20 154.27 30,817.53
Base 2.750949 0.00 14.04 235.37 47,018.29

15 May 2013 20 May 2013 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB
897.000 0.657765 NHHV Local 1.805006 0.00 0.65 8.10 1,627.84
Base 2.744150 0.00 0.99 12.31 2,474.80

17 May 2013 22 May 2013 HSBC BANKPLC GBP/GBB
14,824.000 0.659065 NHHV Local 1.706370 0.00 7.59 127.48 25,430.30
Base 2.589077 0.00 11.52 193.43 38,585.42

20 May 2013 23 May 2013 BARCLAYS CAPITAL GBP/GBB
8,857.000 0.656944 NHHV Local 1.704701 0.00 4.53 76.49 15,179.56
Base 2.594895 0.00 6.90 116.43 23,106.32

21 May 2013 24 May 2013 BARCLAYS CAPITAL GBP/GBB
7,800.000 0.659087 NHHV Local 1.729635 0.00 4.05 68.46 13,563.66
Base 2.624289 0.00 6.14 103.87 20,579.47

23 May 2013 29 May 2013 BARCLAYS CAPITAL GBP/GBB
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874.000 0.661310 NHHV Local 1.740000 0.00 0.46 7.60 1,528.82
Base 2.631141 0.00 0.70 11.49 2,311.81
24 May 2013 30 May 2013 BARCLAYS CAPITAL GBP/GBB
65.000 0.661223 NHHV Local 1.705077 0.00 0.03 0.55 111.41
Base 2.578672 0.00 0.05 0.83 168.49
28 May 2013 31 May 2013 BARCLAYS CAPITAL GBP/GBB
31,000.000 0.663900 NHHV Local 1.738297 0.00 16.17 270.44 54,173.82
Base 2.618311 0.00 24.36 407.35 81,599.37
30 May 2013 04 Jun 2013 BARCLAYS CAPITAL GBP/GBB
1,019.000 0.657635 NHHV Local 1.716251 0.00 0.52 8.74 1,758.12
Base 2.609732 0.00 0.79 13.29 2,673.40
04 Jun 2013 07 Jun 2013 BARCLAYS CAPITAL GBP/GBB
2,531.000 0.653488 NHHV Local 1.701332 0.00 1.29 21.53 4,328.89
Base 2.603463 0.00 1.97 32.95 6,624.28
05Jun 2013 10 Jun 2013 BARCLAYS CAPITAL GBP/GBB
1,975.000 0.649773 NHHV Local 1.712370 0.00 1.01 16.91 3,399.85
Base 2.635336 0.00 1.55 26.02 5,232.37
06 Jun 2013 11 Jun 2013 J.P. MORGAN CLEARING CORP. GBP/GBB
10,195.000 0.641231 NHHV Local 1.715000 0.00 12.24 88.42 17,585.09
Base 2.674543 0.00 19.09 137.89 27,423.95
07 Jun 2013 12 Jun 2013 BARCLAYS CAPITAL GBP/GBB
573.000 0.642797 NHHV Local 1.720000 0.00 0.30 4.93 990.79
Base 2.675806 0.00 047 7.67 1,541.37
10Jun 2013 13 Jun 2013 BARCLAYS CAPITAL GBP/GBB
974.000 0.642901 NHHV Local 1.703669 0.00 0.50 8.30 1,668.17
Base 2.649971 0.00 0.78 12.91 2,594.75
11Jun 2013 14 Jun 2013 BARCLAYS CAPITAL GBP/GBB
42,633.000 0.641560 NHHV Local 1.689201 0.00 21.60 361.08 72,398.39
Base 2.632959 0.00 33.67 562.82 112,847.42
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B17WCR908 Total
319,681.000 Local 0.00 206.36 2,848.59 569,773.86
Base 0.00 316.80 4,367.04 873,499.84
B1FP89909 BBA AVIATION PLC COMMON STOCK GBP. 14 Jun 2013 19 Jun 2013 J.P. MORGAN CLEARING CORP. GBP/GBB
141,700.000 0.637511 NHHV Local 2.879500 0.00 285.62 2,041.13 410,351.90
Base 4.516785 0.00 448.02 3,201.72 643,678.15
B2988H904 AMLIN PLC COMMON STOCK GBP. 24 Apr2013 29 Apr 2013 HSBC BANKPLC GBP/GBB
7,300.000 0.655437 NHHV Local 4.244581 0.00 9.30 155.93 31,150.67
Base 6.475956 0.00 14.19 237.90 47,526.57
25 Apr2013 30 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB
4,100.000 0.647962 NHHV Local 4.273642 0.00 7.01 88.61 17,617.55
Base 6.595513 0.00 10.82 136.75 27,189.17
29 Apr2013 02 May 2013 J.P. MORGAN CLEARING CORP. GBP/GBB
79,600.000 0.645432 NHHV Local 4.260500 0.00 237.40 1,696.68 341,069.88
Base 6.601005 0.00 367.82 2,628.75 528,436.58
01 May 2013 07 May 2013 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB
600.000 0.641993 NHHV Local 4.229883 0.00 1.02 12.69 2,551.64
Base 6.588675 0.00 1.59 19.77 3,974.56
02 May 2013 08 May 2013 INVESTMENT TECHNOLOGY GROUP LTD GBP/GBB
700.000 0.644371 NHHV Local 4.217000 0.00 1.18 14.76 2,967.84
Base 6.544367 0.00 1.83 22.91 4,605.79
03 May 2013 09 May 2013 J.P. MORGAN CLEARING CORP. GBP/GBB
38,200.000 0.642632 NHHV Local 4.297500 0.00 114.92 821.82 165,101.24
Base 6.687342 0.00 178.83 1,278.83 256,914.13
07 May 2013 10 May 2013 BARCLAYS CAPITAL GBP/GBB
14,200.000 0.646559 NHHV Local 4.222773 0.00 17.99 300.82 60,282.19
Base 6.531149 0.00 27.82 465.26 93,235.40
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B2988H904 Total
144,700.000 Local 0.00 388.82 3,091.31 620,741.01
Base 0.00 602.90 4,790.17 961,882.20
B29H42901 TYMAN PLC COMMON STOCK GBP.0520 May 2013 20 May 2013 SUBSCRIPTION OFFER GBP/GBB
43,118.000 0.658241 NHHV Local 1.850000 0.00 0.00 0.00 79,768.30
Base 2.810521 0.00 0.00 0.00 121,184.03
B2QPKJ909 FRESNILLO PLC COMMON STOCK USD.5 05 Apr2013 10 Apr 2013 J.P. MORGAN CLEARING CORP. GBP/GBB 0.02
30,549.000 0.652082 NHHP Local 13.084300 0.00 399.71 1,999.56 402,111.55
Base 20.065421 0.00 612.98 3,066.42 616,657.95
11 Apr 2013 16 Apr 2013 GOLDMAN SACHS + CO GBP/GBB 0.02
1,540.000 0.649308 NHHP Local 12.800000 0.00 19.71 98.61 19,830.32
Base 19.713295 0.00 30.36 151.87 30,540.70
11 Apr2013 16 Apr 2013 J.P. MORGAN CLEARING CORP. GBP/GBB 0.02
5,906.000 0.649308 NHHP Local 12.883800 0.00 76.09 381.46 76,549.27
Base 19.842355 0.00 117.19 587.49 117,893.62
12 Apr 2013 17 Apr 2013 J.P. MORGAN CLEARING CORP. GBP/GBB 0.02
12,739.000 0.650576 NHHP Local 12.838100 0.00 163.54 818.72 164,526.82
Base 19.733436 0.00 251.38 1,258.45 252,894.08
12 Apr 2013 17 Apr 2013 MAINFIRSTBANK DE GBP/GBB 0.02
10,502.000 0.650576 NHHP Local 12.780700 0.00 134.22 672.11 135,029.24
Base 19.645207 0.00 206.31 1,033.10 207,553.37
15 Apr2013 18 Apr 2013 MAINFIRSTBANK DE GBP/GBB 0.02
23,632.000 0.652997 NHHP Local 10.775900 0.00 254.66 1,274.28 256,185.01
Base 16.502220 0.00 389.99 1,951.43 392,321.88
16 Apr 2013 19 Apr 2013 MAINFIRSTBANK DE GBP/GBB 0.02
13,128.000 0.652976 NHHP Local 11.115200 0.00 145.92 730.60 146,796.87
Base 17.022371 0.00 223.47 1,118.88 224,812.05
16 Apr 2013 19 Apr 2013 CREDIT AGRICOLE INDOSUEZ CHEUVREUX GBP/GBB 0.02
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7,723.000 0.652976 NHHP Local 11.427400 0.00 88.25 44227 88,784.33
Base 17.500490 0.00 135.15 677.31 135,968.75
17 Apr 2013 22 Apr 2013 JEFFERIESINTERNATIONAL LTD GBP/GBB 0.02
3,199.000 0.655566 NHHP Local 10.550000 0.00 33.75 169.92 33,953.12
Base 16.092964 0.00 51.48 259.20 51,792.07
18 Apr2013 23 Apr 2013 JEFFERIESINTERNATIONAL LTD GBP/GBB 0.02
5,691.000 0.654193 NHHP Local 10.538600 0.00 59.98 301.18 60,336.33
Base 16.109313 0.00 91.69 460.38 92,230.17
19 Apr2013 24 Apr 2013 JEFFERIESINTERNATIONAL LTD GBP/GBB 0.02
8,770.000 0.655673 NHHP Local 11.050501 0.00 96.91 486.05 97,495.85
Base 16.853677 0.00 147.80 741.30 148,695.84
22 Apr2013 25 Apr 2013 JEFFERIESINTERNATIONAL LTD GBP/GBB 0.02
16,198.000 0.655265 NHHP Local 11.173900 0.00 180.99 906.88 182,082.70
Base 17.052490 0.00 276.21 1,383.99 277,876.43
23 Apr 2013 26 Apr 2013 JEFFERIESINTERNATIONAL LTD GBP/GBB 0.02
11,978.000 0.654986 NHHP Local 10.914200 0.00 130.73 655.31 131,516.33
Base 16.663257 0.00 199.59 1,000.49 200,792.58
25 Apr2013 30 Apr 2013 JEFFERIESINTERNATIONAL LTD GBP/GBB 0.02
6,978.000 0.647962 NHHP Local 11.044100 0.00 77.07 386.71 77,529.51
Base 17.044364 0.00 118.94 596.81 119,651.32
26 Apr2013 01 May 2013 JEFFERIESINTERNATIONAL LTD GBP/GBB 0.02
4,104.000 0.646099 NHHP Local 11.549001 0.00 47.40 238.22 47,682.72
Base 17.874971 0.00 73.36 368.71 73,800.95
14 May 2013 17 May 2013 UBS AG GBP/GBB 0.02
6,042.000 0.655437 NHHP Local 11.193213 0.00 67.63 339.49 68,036.51
Base 17.077481 0.00 103.18 517.96 103,803.28
14 May 2013 17 May 2013 RENAISSANCE CAPITAL LTD GBP/GBB 0.02
12,916.000 0.655437 NHHP Local 11.200000 0.00 144.66 724.02 145,527.88
Base 17.087836 0.00 220.71 1,104.64 222,031.84
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15 May 2013 20 May 2013 UBS AG GBP/GBB 0.01
815.000 0.657765 NHHP Local 11.129006 0.00 2.72 45.36 9,118.22
Base 16.919426 0.00 414 68.96 13,862.43
15 May 2013 20 May 2013 UBS AG GBP/GBB 0.02
14,220.000 0.657765 NHHP Local 11.165322 0.00 158.77 795.65 159,725.30
Base 16.974637 0.00 241.38 1,209.63 242,830.34
15 May 2013 20 May 2013 RENAISSANCE CAPITAL LTD GBP/GBB 0.02
6,633.000 0.657765 NHHP Local 11.180000 0.00 74.16 371.16 74,602.26
Base 16.996952 0.00 112.75 564.27 113,417.80
16 May 2013 21 May 2013 UBS AG GBP/GBB 0.02
9,659.000 0.653467 NHHP Local 10.828200 0.00 104.59 524.47 105,218.64
Base 16.570385 0.00 160.05 802.60 161,016.00
23 May 2013 29 May 2013 UBS AG GBP/GBB 0.02
26,784.000 0.661310 NHHP Local 10.777500 0.00 288.66 1,445.77 290,398.99
Base 16.297198 0.00 436.50 2,186.22 439,126.87
24 May 2013 30 May 2013 UBS AG GBP/GBB 0.02
13,912.000 0.661223 NHHP Local 10.779400 0.00 149.96 751.56 150,864.53
Base 16.302216 0.00 226.79 1,136.62 228,159.83
28 May 2013 31 May 2013 UBS AG GBP/GBB 0.02
8,547.000 0.663900 NHHP Local 10.833200 0.00 92.59 464.42 93,148.37
Base 16.317518 0.00 139.46 699.53 140,304.82
B2QPKJ909 Total

262,165.000 Local 0.00 2,992.67 15,023.78 3,017,050.67
Base 0.00 4,570.86 22,946.26 4,608,034.97

B4558J906 MCBRIDE PREFERRED STOCK 29 Apr2013 29 Apr 2013 AUTREPAT-RTS ISSUED GBP/GBB
6,864,600.000 0.645515 NHHV Local 0.001000 0.00 0.00 0.00 6,864.60
Base 0.001549 0.00 0.00 0.00 10,634.30
B45JKK909 PHOENIX GROUP HOLDINGS COMMON STOCK EUR. 09 May 2013 14 May 2013 UBS AG GBP/GBB 0.02
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17,200.000 0.645286 NHEG Local 6.442900 0.00 177.31 0.00 110,995.19
Base 9.984565 0.00 274.78 0.00 172,009.30
10 May 2013 15 May 2013 UBS AG GBP/GBB 0.02
61,400.000 0.651275 NHEG Local 6.402900 0.00 629.02 0.00 393,767.08
Base 9.831331 0.00 965.83 0.00 604,609.54
B45JKK909 Total
78,600.000 Local 0.00 806.33 0.00 504,762.27
Base 0.00 1,240.61 0.00 776,618.84
B4T3BW902 GLENCORE XSTRATA PLC COMMON STOCK USD.0102 May 2013 03 May 2013 MERGER NON CASH GBP/GBB
242,719.000 0.599696 NHHJ Local 3.727380 0.00 0.00 0.00 904,706.12
Base 6.215453 0.00 0.00 0.00 1,508,608.86
B53P20908 JUPITER FUND MANAGEMENT COMMON STOCK GBP.0209 May 2013 14 May 2013 UBS AG GBP/GBB 0.01
124,777.000 0.645286 NHEG Local 3.390700 0.00 677.93 2,118.79 425,878.09
Base 5.254569 0.00 1,050.59 3,283.49 659,983.46
10 May 2013 15 May 2013 UBS AG GBP/GBB 0.01
24,823.000 0.652124 NHEG Local 3.400300 0.00 136.05 422.70 84,964.40
Base 5.214192 0.00 208.63 648.19 130,288.72
B53P20908 Total
149,600.000 Local 0.00 813.98 2,541.49 510,842.49
Base 0.00 1,259.22 3,931.68 790,272.18
B572ZV901 SOCO INTERNATIONAL PLC COMMON STOCK GBP.0509 May 2013 14 May 2013 UBS AG GBP/GBB 0.01
106,200.000 0.645120 NHEG Local 3.872800 0.00 659.07 2,059.75 414,010.18
Base 6.003224 0.00 1,021.62 3,192.82 641,756.85
B7VZ46906 THOMAS COOK GROUP PLC RIGHT 05Jun 2013 05 Jun 2013 RIGHTS ISSUE (NON CASH) GBP/GBB
222,760.000 0.653873 NHHV Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
B8C3BL905 SAGE GROUP PLC/THE COMMON STOCK GBP.  10Jun 2013 10 Jun 2013 REVERSE SPLIT NON CASH GBP/GBB
55,019.000 0.591171 NHHJ Local 2.512991 0.00 0.00 0.00 138,262.30
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Base 4.250870 0.00 0.00 0.00 233,878.68
B976P3907 COMPUTACENTER PLC COMMON STOCK 12Jun 2013 12 Jun 2013 AUTREPAT-RTS ISSUED GBP/GBB

36,762.000 0.637064 NHEH Local 0.486999 0.00 0.00 0.00 17,903.09

Base 0.764443 0.00 0.00 0.00 28,102.51

B9895B904 COCA COLA HBC AG CDI COMMON STOCK CHF6.7 13 May 2013 16 May 2013 INSTINET U.K. LTD GBP/GBB 0.01
5.000 0.651742 NHHJ Local 17.172800 0.00 0.04 0.00 85.90

Base 26.349077 0.00 0.06 0.00 131.80

14 May 2013 17 May 2013 INSTINET U.K. LTD GBP/GBB 0.01

11.000 0.655437 NHHJ Local 17.270000 0.00 0.09 0.00 190.06

Base 26.348833 0.00 0.14 0.00 289.97

15 May 2013 20 May 2013 INSTINET U.K. LTD GBP/GBB 0.01

66.000 0.657765 NHHJ Local 17.513636 0.00 0.32 0.00 1,156.22

Base 26.625977 0.00 0.49 0.00 1,757.80

17 May 2013 22 May 2013 INSTINET U.K. LTD GBP/GBB 0.01

113.000 0.659065 NHHJ Local 17.708938 0.00 1.00 0.00 2,002.11

Base 26.869790 0.00 1.52 0.00 3,037.80

20 May 2013 23 May 2013 INSTINET U.K. LTD GBP/GBB 0.01

125.000 0.656944 NHHJ Local 18.184100 0.00 1.14 0.00 2,274.15

Base 27.679833 0.00 1.74 0.00 3,461.71

21 May 2013 24 May 2013 INSTINET U.K. LTD GBP/GBB 0.01

300.000 0.660437 NHHJ Local 18.024900 0.00 2.70 0.00 5,410.17

Base 27.292384 0.00 4.09 0.00 8,191.80

22 May 2013 28 May 2013 INSTINET U.K. LTD GBP/GBB 0.01

294.000 0.664739 NHHJ Local 17.881500 0.00 2.63 0.00 5,259.79

Base 26.900031 0.00 3.96 0.00 7,912.56

23 May 2013 29 May 2013 INSTINET U.K. LTD GBP/GBB 0.01

123.000 0.661310 NHHJ Local 17.798400 0.00 1.09 0.00 2,190.29

Base 26.913853 0.00 1.65 0.00 3,312.05
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24 May 2013 30 May 2013 INSTINET U.K. LTD GBP/GBB 0.01

6.000 0.661223 NHHJ Local 17.663400 0.00 0.05 0.00 106.03
Base 26.713227 0.00 0.08 0.00 160.35

28 May 2013 31 May 2013 INSTINET U.K. LTD GBP/GBB 0.01

105.000 0.663900 NHHJ Local 18.092857 0.00 0.95 0.00 1,900.70
Base 27.252383 0.00 1.43 0.00 2,862.93

29 May 2013 03 Jun 2013 INSTINET U.K. LTD GBP/GBB 0.01

68.000 0.661551 NHHJ Local 17.658824 0.00 0.60 0.00 1,201.40
Base 26.693065 0.00 0.91 0.00 1,816.04

30 May 2013 04 Jun 2013 INSTINET U.K. LTD GBP/GBB 0.01

89.000 0.657203 NHHJ Local 17.787303 0.00 0.79 0.00 1,683.86
Base 27.065158 0.00 1.20 0.00 2,410.00

31 May 2013 05 Jun 2013 INSTINET U.K. LTD GBP/GBB 0.01

933.000 0.658740 NHHJ Local 17.616400 0.00 8.22 1.00 16,445.32
Base 26.742569 0.00 12.48 1.52 24,964.81

03 Jun 2013 06 Jun 2013 INSTINET U.K. LTD GBP/GBB 0.01

248.000 0.653723 NHHJ Local 17.708200 0.00 2.20 0.00 4,393.83
Base 27.088232 0.00 3.37 0.00 6,721.24

04 Jun 2013 07 Jun 2013 INSTINET U.K. LTD GBP/GBB 0.01

62.000 0.653873 NHHJ Local 17.895323 0.00 0.55 0.00 1,110.06
Base 27.368194 0.00 0.84 0.00 1,697.67

05Jun 2013 10 Jun 2013 INSTINET U.K. LTD GBP/GBB 0.01

95.000 0.649773 NHHJ Local 17.616632 0.00 0.84 0.00 1,674.42
Base 27111979 0.00 1.29 0.00 2,5676.93

07 Jun 2013 12 Jun 2013 INSTINET U.K. LTD GBP/GBB 0.01

161.000 0.642797 NHHJ Local 17.388075 0.00 1.40 0.00 2,800.88
Base 27.050647 0.00 2.18 0.00 4,357.33

10 Jun 2013 13 Jun 2013 INSTINET U.K. LTD GBP/GBB 0.01

16.000 0.644102 NHHJ Local 17.540000 0.00 0.14 0.00 280.78
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Base 27.231712 0.00 0.22 0.00 435.92
10 Jun 2013 13 Jun 2013 INSTINET U.K. LTD GBP/GBB 0.01
61.000 0.644102 NHHJ Local 16.926600 0.00 0.52 0.00 1,033.04
Base 26.279378 0.00 0.81 0.00 1,603.85

13Jun 2013 13 Jun 2013 CUSIP CHANGE NON CASH GBP/GR2
12,153.000 0.637105 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

B9895B904 Total

15,034.000 Local 0.00 25.27 1.00 51,099.01
Base 0.00 38.46 1.52 77,702.56

B99K3F901 COMPUTACENTER PLC COMMON STOCK GBP.  12Jun 2013 12 Jun 2013 REVERSE SPLIT NON CASH GBP/GBB
33,085.000 0.632131 NHEH Local 4.282041 0.00 0.00 0.00 141,671.34
Base 6.773981 0.00 0.00 0.00 224,117.19

B9KGVK905 ROLLS ROYCE HLDGS PLC COMMON STOCK 24 Apr2013 07 May 2013 AUTREPAT-RTS ISSUED GBP/GBB
11,224,080.000 0.654215 NHHJ Local 0.001000 0.00 0.00 0.00 11,224.08
Base 0.001529 0.00 0.00 0.00 17,156.56

B9KGVK905 ROLLS ROYCE HLDGS PLC COMMON STOCK 24 Apr2013 07 May 2013 AUTREPAT-RTS ISSUED GBP/GBB
73,904,712.000 0.654215 NHHP Local 0.000999 0.00 0.00 0.00 73,904.71
Base 0.001527 0.00 0.00 0.00 112,967.02

B9KGVK905 ROLLS ROYCE HLDGS PLC COMMON STOCK 24 Apr 2013 AUTREPAT-RTS ISSUED GBP/GBB
11,224,080.000 0.654215 NHHJ Local 0.100000 0.00 0.00 0.00 1,122,408.00
Base 0.152855 0.00 0.00 0.00 1,715,656.18

24 Apr2013  CANCEL AUTREPAT-RTS ISSUED GBP/GBB
-11,224,080.000 0.654215 NHHJ Local 0.100000 0.00 0.00 0.00 -1,122,408.00
Base 0.152855 0.00 0.00 0.00 -1,715,656.18

B9KGVK905 ROLLS ROYCE HLDGS PLC COMMON STOCK 24 Apr 2013 AUTREPAT-RTS ISSUED GBP/GBB
73,904,712.000 0.654215 NHHP Local 0.100000 0.00 0.00 0.00 7,390,471.20
Base 0.152855 0.00 0.00 0.00 11,296,700.93
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24 Apr2013  CANCEL AUTREPAT-RTS ISSUED GBP/GBB
-73,904,712.000 0.654215 NHHP Local 0.100000 0.00 0.00 0.00 -7,390,471.20
Base 0.152855 0.00 0.00 0.00 -11,296,700.93
B9KGVK905 Total
85,128,792.000 Local 0.00 0.00 0.00 85,128.79
Base 0.00 0.00 0.00 130,123.58
POUND STERLING Total
96,279,883.000 Local 0.00 16,688.02 80,664.81 19,386,250.84
Base 0.00 25,566.57 123,292.15 29,827,727.90
SINGAPORE DOLLAR
617520903 DBS GROUP HOLDINGS LTD COMMON STOCK NPV~ 12Jun 2013 28 Jun 2013 1 AUTREPAT-STK/$ DIV SGD/SG4
1,801.000 1.257500 NHHJ Local 17.451571 0.00 0.00 0.00 31,430.28
Base 13.877989 0.00 0.00 0.00 24,994.27
691684005 UOL GROUP LTD COMMON STOCK NPV~ 23 Apr 2013 26 Apr 2013 UBS SECURITIES ASIA LTD SGD/SG3
20,000.000 1.241600 NHHV Local 7.009000 0.00 70.09 56.07 140,306.16
Base 5.645135 0.00 56.45 45.16 113,004.32
24 Apr2013 29 Apr 2013 UBS SECURITIES ASIA LTD SGD/SG3
29,000.000 1.243500 NHHV Local 6.969700 0.00 101.06 80.85 202,303.21
Base 5.604906 0.00 81.27 65.02 162,688.55
25 Apr2013 30 Apr 2013 UBS SECURITIES ASIA LTD SGD/SG3
7,000.000 1.239450 NHHV Local 7.036300 0.00 24.63 19.70 49,298.43
Base 5.676953 0.00 19.87 15.89 39,774.44
26 Apr2013 02 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
35,000.000 1.236350 NHHV Local 6.949100 0.00 121.61 97.29 243,437.40
Base 5.620658 0.00 98.36 78.69 196,900.07
29 Apr2013 03 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
13,600.000 1.233750 NHHV Local 7.019700 0.00 47.73 38.19 95,553.84
Base 5.689726 0.00 38.69 30.95 77,449.92
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02 May 2013 07 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
10,000.000 1.235150 NHHV Local 7.139000 0.00 35.70 28.56 71,454.26
Base 5.779865 0.00 28.90 23.12 57,850.67
03 May 2013 08 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
17,000.000 1.234000 NHHV Local 7.177300 0.00 61.01 48.81 122,123.92
Base 5.816288 0.00 49.44 39.55 98,965.90
06 May 2013 09 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
11,000.000 1.231400 NHHV Local 7.250200 0.00 39.88 31.90 79,823.98
Base 5.887770 0.00 32.39 25.91 64,823.76
08 May 2013 13 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
17,000.000 1.228050 NHHV Local 7.198900 0.00 61.19 48.95 122,491.44
Base 5.862058 0.00 49.83 39.86 99,744.67
09 May 2013 14 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
6,000.000 1.229200 NHHV Local 7.236900 0.00 21.71 17.37 43,460.48
Base 5.887488 0.00 17.66 1413 35,356.72
13 May 2013 16 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
16,000.000 1.240950 NHHV Local 7.294700 0.00 58.36 46.69 116,820.25
Base 5.878319 0.00 47.03 37.62 94,137.76
14 May 2013 17 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
12,400.000 1.242800 NHHV Local 7.452100 0.00 46.20 36.96 92,489.20
Base 5.996218 0.00 37.17 29.74 74,420.02
691684005 Total
194,000.000 Local 0.00 689.17 551.34 1,379,562.57
Base 0.00 557.06 445.64 1,115,116.80
697238004 WING TAI HOLDINGS LTD COMMON STOCK NPV 19 Apr2013 24 Apr 2013 INSTINET SINGAPORE SERVICES PT SGD/SG3
371,000.000 1.236350 NHEG Local 2.110800 0.00 1,252.97 313.24 784,673.01
Base 1.707284 0.00 1,013.44 253.36 634,668.99
697238004 WING TAI HOLDINGS LTD COMMON STOCK NPV 23 Apr2013 26 Apr 2013 UBS SECURITIES ASIA LTD SGD/SG3
14,000.000 1.241600 NHHV Local 2.058500 0.00 14.41 11.53 28,844.94
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Base 1.657941 0.00 11.61 9.29 23,232.07

24 Apr2013 29 Apr 2013 UBS SECURITIES ASIA LTD SGD/SG3
6,000.000 1.243500 NHHV Local 2.061500 0.00 6.18 4.95 12,380.13
Base 1.657821 0.00 4.97 3.98 9,955.87

25 Apr2013 30 Apr 2013 UBS SECURITIES ASIA LTD SGD/SG3
6,000.000 1.239450 NHHV Local 2.083600 0.00 6.25 5.00 12,512.85
Base 1.681068 0.00 5.04 4.03 10,095.49

26 Apr2013 02 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
17,000.000 1.236450 NHHV Local 2.098800 0.00 17.84 14.27 35,711.71
Base 1.697440 0.00 14.43 11.54 28,882.45

29 Apr2013 03 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
12,000.000 1.233750 NHHV Local 2.099200 0.00 12.60 10.08 25,213.08
Base 1.701479 0.00 10.21 8.17 20,436.13

02 May 2013 07 May 2013 UBS SECURITIES ASIALTD SGD/SG3
48,500.000 1.235150 NHHV Local 2.194000 0.00 53.20 42.56 106,504.76
Base 1.776302 0.00 43.07 34.46 86,228.20

03 May 2013 08 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
12,000.000 1.234000 NHHV Local 2.175900 0.00 13.06 10.44 26,134.30
Base 1.763290 0.00 10.58 8.46 21,178.53

06 May 2013 09 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
8,000.000 1.231400 NHHV Local 2.168600 0.00 8.67 6.94 17,364.41
Base 1.761085 0.00 7.04 5.64 14,101.36

07 May 2013 10 May 2013 UBS SECURITIES ASIALTD SGD/SG3
30,000.000 1.233250 NHHV Local 2.204000 0.00 33.06 26.45 66,179.51
Base 1.787148 0.00 26.81 21.45 53,662.69

08 May 2013 13 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
36,000.000 1.228050 NHHV Local 2.241200 0.00 40.34 32.27 80,755.81
Base 1.825007 0.00 32.85 26.28 65,759.38

09 May 2013 14 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
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14,000.000 1.229200 NHHV Local 2.253100 0.00 15.77 12.62 31,571.79
Base 1.832981 0.00 12.83 10.27 25,684.83
10 May 2013 15 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
23,000.000 1.239000 NHHV Local 2.259200 0.00 25.98 20.79 52,008.37
Base 1.823406 0.00 20.97 16.78 41,976.09
13 May 2013 16 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
34,000.000 1.240950 NHHV Local 2.297100 0.00 39.05 31.24 78,171.69
Base 1.851082 0.00 31.47 2517 62,993.42
14 May 2013 17 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
14,000.000 1.242800 NHHV Local 2.370000 0.00 16.59 13.27 33,209.86
Base 1.906984 0.00 13.35 10.68 26,721.81
14 May 2013 17 May 2013 CREDIT SUISSE SECURITIES (USA) LLC SGD/SG3
38,000.000 1.242800 NHHV Local 2.372500 0.00 45.08 36.06 90,236.14
Base 1.908996 0.00 36.27 29.02 72,607.13
15 May 2013 20 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
33,000.000 1.247200 NHHV Local 2.341300 0.00 38.63 30.90 77,332.43
Base 1.877245 0.00 30.97 24.78 62,004.83
16 May 2013 21 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
28,000.000 1.250950 NHHV Local 2.306700 0.00 32.29 25.84 64,645.73
Base 1.843959 0.00 25.81 20.66 51,677.31
17 May 2013 22 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
7,000.000 1.256900 NHHV Local 2.284700 0.00 8.00 6.40 16,007.30
Base 1.817726 0.00 6.36 5.09 12,735.54
20 May 2013 23 May 2013 CREDIT SUISSE SECURITIES (USA) LLC SGD/SG3
12,000.000 1.256000 NHHV Local 2.301200 0.00 13.81 11.05 27,639.26
Base 1.832166 0.00 11.00 8.80 22,005.78
21 May 2013 27 May 2013 UBS SECURITIES ASIA LTD SGD/SG3
13,000.000 1.260300 NHHV Local 2.282600 0.00 14.84 11.87 29,700.51
Base 1.811156 0.00 11.77 9.42 23,566.22
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22 May 2013 28 May 2013 UBS SECURITIES ASIALTD SGD/SG3
4,000.000 1.266400 NHHV Local 2.294700 0.00 4.59 3.67 9,187.06
Base 1.811987 0.00 3.62 2.90 7,254.47

23 May 2013 29 May 2013 UBS SECURITIES ASIALTD SGD/SG3
21,000.000 1.263250 NHHV Local 2.243900 0.00 23.56 18.85 47,164.31
Base 1.776291 0.00 18.65 14.92 37,335.69

28 May 2013 31 May 2013 UBS SECURITIES ASIALTD SGD/SG3
3,700.000 1.268500 NHHV Local 2.250800 0.00 4.16 3.33 8,335.45
Base 1.774379 0.00 3.28 2.63 6,571.11

29 May 2013 03 Jun 2013 UBS SECURITIES ASIALTD SGD/SG3
3,800.000 1.266500 NHHV Local 2.292600 0.00 4.36 3.48 8,719.72
Base 1.810186 0.00 3.44 2.75 6,884.90

31 May 2013 05 Jun 2013 UBS SECURITIES ASIALTD SGD/SG3
16,000.000 1.264350 NHHV Local 2.144600 0.00 17.16 13.73 34,344.49
Base 1.696208 0.00 13.57 10.86 27,163.75

03 Jun 2013 06 Jun 2013 UBS SECURITIES ASIALTD SGD/SG3
6,000.000 1.250300 NHHV Local 2.146100 0.00 6.44 5.15 12,888.19
Base 1.716468 0.00 5.156 412 10,308.08

04 Jun 2013 07 Jun 2013 UBS SECURITIES ASIALTD SGD/SG3
3,000.000 1.253550 NHHV Local 2.177100 0.00 3.27 2.61 6,537.18
Base 1.736748 0.00 2.61 2.08 5,214.93

05Jun 2013 10 Jun 2013 UBS SECURITIES ASIALTD SGD/SG3
7,000.000 1.248400 NHHV Local 2.203600 0.00 7.71 6.17 15,439.08
Base 1.765139 0.00 6.18 4.94 12,367.09

06 Jun 2013 11 Jun 2013 MERRILL LYNCH INTERNATIONAL SGD/SG3
25,000.000 1.245650 NHHV Local 2.193000 0.00 21.93 26.04 54,872.97
Base 1.760527 0.00 17.61 20.90 44,051.68

07 Jun 2013 12 Jun 2013 UBS SECURITIES ASIALTD SGD/SG3
3,000.000 1.246600 NHHV Local 2.210000 0.00 3.32 2.65 6,635.97

Page 257

Prepared by State Street




Purchase Report by Report Date

Composite

April 1, 2013 to June 30, 2013

View Date:

July 22, 2013

STATE STREET.

Base Currency: USD - US DOLLAR

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

Base 1.772822 0.00 2.66 2.13 5,323.26

10 Jun 2013 13 Jun 2013 UBS SECURITIES ASIA LTD SGD/SG3
11,000.000 1.258200 NHHV Local 2.215500 0.00 12.19 9.75 24,392.44
Base 1.760849 0.00 9.69 7.75 19,386.77

11Jun 2013 14 Jun 2013 UBS SECURITIES ASIA LTD SGD/SG3
21,000.000 1.257500 NHHV Local 2.132500 0.00 22.39 17.91 44,822.80
Base 1.695825 0.00 17.81 14.24 35,644.37

12Jun 2013 17 Jun 2013 UBS SECURITIES ASIA LTD SGD/SG3
15,000.000 1.251750 NHHV Local 2.065600 0.00 15.49 12.39 31,011.88
Base 1.650170 0.00 12.37 9.90 24,774.82

13Jun 2013 18 Jun 2013 UBS SECURITIES ASIA LTD SGD/SG3
18,000.000 1.250850 NHHV Local 1.996400 0.00 17.97 14.37 35,967.54
Base 1.596035 0.00 14.37 11.49 28,754.48

14 Jun 2013 19 Jun 2013 UBS SECURITIES ASIALTD SGD/SG3
7,000.000 1.251700 NHHV Local 2.028300 0.00 7.10 5.68 14,210.88
Base 1.620436 0.00 5.67 4.54 11,353.26

17 Jun 2013 20 Jun 2013 UBS SECURITIES ASIA LTD SGD/SG3
8,000.000 1.254650 NHHV Local 2.036300 0.00 8.15 6.52 16,305.07
Base 1.623002 0.00 6.50 5.20 12,995.71

18 Jun 2013 21 Jun 2013 UBS SECURITIES ASIA LTD SGD/SG3
12,000.000 1.261700 NHHV Local 2.040600 0.00 12.24 9.79 24,509.23
Base 1.617342 0.00 9.70 7.76 19,425.56

19Jun 2013 24 Jun 2013 UBS SECURITIES ASIALTD SGD/SG3
8,000.000 1.256700 NHHV Local 2.082200 0.00 8.33 6.66 16,672.59
Base 1.656879 0.00 6.63 5.30 13,266.96

20 Jun 2013 25 Jun 2013 UBS SECURITIES ASIA LTD SGD/SG3
15,000.000 1.274650 NHHV Local 2.018200 0.00 15.14 12.11 30,300.25
Base 1.583337 0.00 11.88 9.50 23,771.43

21Jun 2013 26 Jun 2013 UBS SECURITIES ASIA LTD SGD/SG3
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11,000.000 1.277000 NHHV Local 1.995100 0.00 10.97 8.78 21,965.85
Base 1.562334 0.00 8.59 6.88 17,201.14
24 Jun 2013 27 Jun 2013 UBS SECURITIES ASIA LTD SGD/SG3
8,000.000 1.277900 NHHV Local 1.957300 0.00 7.83 6.26 15,672.49
Base 1.531653 0.00 6.13 4.90 12,264.25
25Jun 2013 28 Jun 2013 UBS SECURITIES ASIA LTD SGD/SG3
15,000.000 1.268900 NHHV Local 1.939900 0.00 14.55 11.64 29,124.69
Base 1.528804 0.00 11.47 9.17 22,952.71
26 Jun 2013 OPEN UBS SECURITIES ASIA LTD SGD/SG3
3,000.000 1.272600 NHHV Local 1.971100 0.00 2.96 2.37 5,918.63
Base 1.548876 0.00 2.33 1.86 4,650.82
27 Jun 2013 OPEN CREDIT SUISSE SECURITIES (USA) LLC SGD/SG3
2,000.000 1.267400 NHHV Local 1.990000 0.00 1.99 1.59 3,983.58
Base 1.570144 0.00 1.57 1.25 3,143.11
697238004 Total
1,023,000.000 Local 0.00 1,962.42 889.27 2,215,779.93
Base 0.00 1,582.33 715.30 1,782,234 .47
B01CLC903 NOBLE GROUP LTD COMMON STOCK HKD.2514 Jun 2013 AUTREPAT-STK/$ DIV USD/SG4
4,133.000 1.254143 NHHJ Local 1.081855 0.00 0.00 0.00 4,471.31
Base 0.862625 0.00 0.00 0.00 3,565.23
14 Jun 2013 OPEN 1 AUTREPAT-STK/$ DIV SGD/SG4
4,133.000 1.251700 NHHJ Local 1.081855 0.00 0.00 0.00 4,471.31
Base 0.864309 0.00 0.00 0.00 3,572.19
B01CLC903 Total
8,266.000 Local 0.00 0.00 0.00 8,942.62
Base 0.00 0.00 0.00 7,137.42
B4KJWS902 GLOBAL LOGISTIC PROPERTIES L COMMON STOCK NPV~ 25Jun 2013 28 Jun 2013 CABRERA CAPITAL MARKETS LLC SGD/SG3
116,000.000 1.268900 NHHJ Local 2.620900 0.00 304.02 121.61 304,450.03
Base 2.065490 0.00 239.59 95.84 239,932.25
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SINGAPORE DOLLAR Total
1,343,067.000 Local 0.00 2,955.61 1,562.22 3,940,165.43
Base 0.00 2,378.98 1,256.78 3,169,415.21
SOUTH AFRICAN RAND
604077909 AFRICAN BANK INVESTMENTS LTD COMMON STOCK ZAR. 14 Jun 2013 AUTREPAT-STK/$ DIV ZAR/ZA3
964.000 9.933700 NHIL Local 17.202800 0.00 0.00 0.00 16,583.50
Base 1.731762 0.00 0.00 0.00 1,669.43
14 Jun 2013 CANCEL AUTREPAT-STK/$ DIV ZAR/ZA3
-964.000 9.933700 NHIL Local 17.202800 0.00 0.00 0.00 -16,583.50
Base 1.731762 0.00 0.00 0.00 -1,669.43
604077909 AFRICAN BANK INVESTMENTS LTD COMMON STOCK ZAR. 14 Jun 2013 AUTREPAT-STK/$ DIV ZAR/ZA3
847.000 9.933700 NHHJ Local 17.210448 0.00 0.00 0.00 14,577.25
Base 1.732531 0.00 0.00 0.00 1,467.45
14 Jun 2013 CANCEL AUTREPAT-STK/$ DIV ZAR/ZA3
-847.000 9.933700 NHHJ Local 17.210448 0.00 0.00 0.00 -14,577.25
Base 1.732531 0.00 0.00 0.00 -1,467.45
14 Jun 2013 18 Jun 2013 AUTREPAT-STK/$ DIV ZAR/ZA3
848.000 9.970550 NHHJ Local 17.190153 0.00 0.00 0.00 14,577.25
Base 1.724093 0.00 0.00 0.00 1,462.03
604077909 AFRICAN BANK INVESTMENTS LTD COMMON STOCK ZAR. 14 Jun 2013 18 Jun 2013 AUTREPAT-STK/$ DIV ZAR/ZA3
965.000 9.970550 NHIL Local 17.184974 0.00 0.00 0.00 16,583.50
Base 1.723573 0.00 0.00 0.00 1,663.26
604077909 Total
1,813.000 Local 0.00 0.00 0.00 31,160.75
Base 0.00 0.00 0.00 3,125.29
677745903 SASOL LTD COMMON STOCK NPV 31 May 2013 07 Jun 2013 LOOP CAPITAL MARKETS LLC ZAR/ZA3 0.04
27,746.000 10.068250 NHIL Local 452.960000 0.00 12,567.82 31,419.57 12,611,815.55
Base 44.988950 0.00 1,248.26 3,120.66 1,252,632.34
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677745903 SASOL LTD COMMON STOCK NPV 31 May 2013 07 Jun 2013 LOOP CAPITAL MARKETS LLC ZAR/ZA3 0.04
10,000.000 10.068250 NHHJ Local 452.960000 0.00 4,529.60 11,324.00 4,545,453.60
Base 44.988950 0.00 449.89 1,124.72 451,464.12
677745903 Total

37,746.000 Local 0.00 17,097.42 42,743.57 17,157,269.15
Base 0.00 1,698.15 4,245.38 1,704,096.46

B030GJ908 STANDARD BANK GROUP LTD COMMON STOCK ZAR.1 19 Apr 2013 22 Apr 2013 AUTREPAT-STK/$ DIV ZAR/ZA3
1,167.000 9.148650 NHHJ Local 118.684781 0.00 0.00 0.00 138,505.14
Base 12.972928 0.00 0.00 0.00 15,139.42

B030GJ908 STANDARD BANK GROUP LTD COMMON STOCK ZAR.1 19 Apr2013 22 Apr 2013 AUTREPAT-STK/$ DIV ZAR/ZA3
1,714.000 9.148650 NHIL Local 118.651767 0.00 0.00 0.00 203,369.13
Base 12.969320 0.00 0.00 0.00 22,229.41

B030GJ908 Total

2,881.000 Local 0.00 0.00 0.00 341,874.27
Base 0.00 0.00 0.00 37,368.83

BOKS38906 NAMPAK LTD COMMON STOCK ZAR.05 31 May 2013 07 Jun 2013 CITIGROUPGLOBAL MARKETS LIMITED ZAR/ZA3
1,000.000 10.068250 NHIL Local 34.899200 0.00 0.00 87.25 34,986.45
Base 3.466263 0.00 0.00 8.67 3,474.93

B844WD907 BARCLAYS AFRICA GROUP LIMITED COMMON STOCK 15 Apr 2013 CUSIP CHANGE NON CASH ZAR/ZA3
5,000.000 8.399400 NHHJ Local 139.593072 0.00 0.00 0.00 697,965.36
Base 16.619410 0.00 0.00 0.00 83,097.05

15 Apr 2013  CANCEL CUSIP CHANGE NON CASH ZAR/ZA3
-5,000.000 8.399400 NHHJ Local 139.593072 0.00 0.00 0.00 -697,965.36
Base 16.619410 0.00 0.00 0.00 -83,097.05

B844WD907 BARCLAYS AFRICA GROUP LIMITED COMMON STOCK 15 Apr 2013 CUSIP CHANGE NON CASH ZAR/ZA3
23,217.000 8.409418 NHIL Local 138.154121 0.00 0.00 0.00 3,207,524.24
Base 16.428500 0.00 0.00 0.00 381,420.48

15 Apr 2013  CANCEL CUSIP CHANGE NON CASH ZAR/ZA3
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-23,217.000 8.409418 NHIL Local 138.154121 0.00 0.00 0.00 -3,207,524.24
Base 16.428500 0.00 0.00 0.00 -381,420.48
B844WD907 Total
0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
SOUTH AFRICAN RAND Total
43,440.000 Local 0.00 17,097.42 42,830.82 17,565,290.62
Base 0.00 1,698.15 4,254.05 1,748,065.51
SOUTH KOREAN WON
603602905 SK GAS LTD COMMON STOCK 09 May 2013 13 May 2013 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.12
4,832.000 1,091.150000 NHEG Local 79,618.874172 0.00 615,540.00 0.00 385,333,940.00
Base 72.967854 0.00 564.12 0.00 353,144.79
10 May 2013 14 May 2013 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.12
4,584.000 1,106.150000 NHEG Local 81,076.701571 0.00 594,640.00 0.00 372,250,240.00
Base 73.296299 0.00 537.58 0.00 336,527.81
13 May 2013 15 May 2013 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.12
1,504.000 1,111.725000 NHEG Local 81,362.699468 0.00 195,790.00 0.00 122,565,290.00
Base 73.185994 0.00 176.11 0.00 110,247.85
603602905 Total
10,920.000 Local 0.00 1,405,970.00 0.00 880,149,470.00
Base 0.00 1,277.81 0.00 799,920.45
609323902 CHEIL WORLDWIDE INC COMMON STOCK 25Jun 2013 27 Jun 2013 CITIGROUPGLBL MARKTET KOERA SECS LT KRW/KR3 0.02
4,610.000 1,160.150000 NHIL Local 23,067.353579 0.00 85,072.00 0.00 106,425,572.00
Base 19.883079 0.00 73.33 0.00 91,734.32
627609902 DONGBU SECURITIES CO LTD COMMON STOCK 19 Apr 2013 23 Apr 2013 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.01
101,660.000 1,116.250000 NHEG Local 3,986.986002 0.00 648,500.00 0.00 405,965,497.00
Base 3.571768 0.00 580.96 0.00 363,686.90
22 Apr2013 24 Apr 2013 UBS SECURITIES PTE.LTD., SEOUL KRW/KR3 0.01
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38,160.000 1,118.975000 NHEG Local 3,964.959408 0.00 242,080.00 0.00 151,544,931.00
Base 3.543385 0.00 216.34 0.00 135,431.92
627609902 Total
139,820.000 Local 0.00 890,580.00 0.00 557,510,428.00
Base 0.00 797.30 0.00 499,118.82
BORNRF908 HANA FINANCIAL GROUP COMMON STOCK 18 Apr 2013 25 Apr 2013 MERGER NON CASH KRW/KR3
36,007.000 1,138.185174 NHHJ Local 46,432.988530 0.00 0.00 0.00 1,671,912,618.00
Base 40.795636 0.00 0.00 0.00 1,468,928.48
BORNRF908 HANA FINANCIAL GROUP COMMON STOCK 18 Apr 2013 25 Apr 2013 MERGER NON CASH KRW/KR3
4,910.000 1,145.035687 NHIL Local 40,827.345824 0.00 0.00 0.00 200,462,268.00
Base 35.655959 0.00 0.00 0.00 175,070.76
BORNRF908 HANA FINANCIAL GROUP COMMON STOCK 21 May 2013 23 May 2013 WOORI INVESTMENT SECURITIES KRW/KR3 0.07
30,000.000 1,110.700000 NHEB Local 37,285.816700 0.00 2,237,149.00 0.00 1,120,811,650.00
Base 33.569656 0.00 2,014.18 0.00 1,009,103.85
22 May 2013 24 May 2013 WOORI INVESTMENT SECURITIES KRW/KR3 0.07
19,550.000 1,113.875000 NHEB Local 37,863.836317 0.00 1,480,476.00 0.00 741,718,476.00
Base 33.992895 0.00 1,329.12 0.00 665,890.23
BORNRF908 Total
90,467.000 Local 0.00 3,717,625.00 0.00 3,734,905,012.00
Base 0.00 3,343.30 0.00 3,318,993.32
SOUTH KOREAN WON Total
245,817.000 Local 0.00 6,099,247.00 0.00 5,278,990,482.00
Base 0.00 5,491.74 0.00 4,709,766.91
SWEDISH KRONA
490238003 TRELLEBORG AB B SHS COMMON STOCK SEK25. 17 May 2013 22 May 2013 LOOP CAPITAL MARKETS LLC SEK/SE1 0.01
55,143.000 6.701050 NHEH Local 100.241500 0.00 2,763.81 0.00 5,530,380.84
Base 14.959074 0.00 412.44 0.00 825,300.64
712957901 SAS AB COMMON STOCK NPV 23 Apr2013 26 Apr 2013 GOLDMAN SACHS INTERNATIONAL SEK/SE1
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162,053.000 6.628500 NHEH Local 12.734000 0.00 2,063.58 0.00 2,065,646.48
Base 1.921098 0.00 311.32 0.00 311,631.06
23 Apr2013 26 Apr 2013 INSTINET U.K. LTD SEK/SE1
4,861.000 6.628500 NHEH Local 12.675001 0.00 18.48 0.00 61,631.66
Base 1.912197 0.00 2.79 0.00 9,297.98
712957901 Total
166,914.000 Local 0.00 2,082.06 0.00 2,127,278.14
Base 0.00 314.11 0.00 320,929.04
737143909 INTRUM JUSTITIA AB COMMON STOCK NPV 17 May 2013 22 May 2013 LOOP CAPITAL MARKETS LLC SEK/SE1 0.01
12,889.000 6.701050 NHEH Local 141.885500 0.00 914.38 0.00 1,829,676.59
Base 21.173622 0.00 136.45 0.00 273,043.27
769835901 GETINGE AB B SHS COMMON STOCK NPV 23 May 2013 28 May 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04
5,200.000 6.640650 NHEB Local 197.064000 0.00 1,229.61 0.00 1,025,962.41
Base 29.675408 0.00 185.16 0.00 154,497.29
23 May 2013 JOH BERENBERG GOSSLER AND CO SEK/SE1 0.04
1,800.000 6.640650 NHEB Local 196.781000 0.00 531.31 0.00 354,737.11
Base 29.632792 0.00 80.01 0.00 53,419.03
23 May 2013 CANCEL JOH BERENBERG GOSSLER AND CO SEK/SE1 0.04
-1,800.000 6.640650 NHEB Local 196.781000 0.00 -531.31 0.00 -354,737.11
Base 29.632792 0.00 -80.01 0.00 -53,419.03
24 May 2013 29 May 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04
3,276.000 6.650800 NHEB Local 197.946100 0.00 778.14 0.00 649,249.56
Base 29.762750 0.00 117.00 0.00 97,619.77
27 May 2013 30 May 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04
1,400.000 6.643450 NHEB Local 198.453800 0.00 333.39 0.00 278,168.71
Base 29.872100 0.00 50.18 0.00 41,871.12
29 May 2013 03 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04
7,684.000 6.651700 NHEB Local 198.395100 0.00 1,829.42 0.00 1,526,297.37
Base 29.826225 0.00 275.03 0.00 229,459.74
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23 May 2013 28 May 2013 BNP PARIBAS SECURITIES SERVICE SEK/SE1 0.04

1,800.000 6.640650 NHEB Local 196.781000 0.00 531.31 0.00 354,737.11

Base 29.632792 0.00 80.01 0.00 53,419.03

30 May 2013 04 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04

3,834.000 6.562700 NHEB Local 197.975100 0.00 910.87 0.00 759,947.40

Base 30.166715 0.00 138.80 0.00 115,797.98

31 May 2013 05 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04

244.000 6.623750 NHEB Local 196.858500 0.00 57.61 0.00 48,091.08

Base 29.720098 0.00 8.70 0.00 7,260.40

03 Jun 2013 07 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04

206.000 6.531300 NHEB Local 197.000000 0.00 48.70 0.00 40,630.70

Base 30.162449 0.00 7.46 0.00 6,220.92

13 Jun 2013 18 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04

800.000 6.507650 NHEB Local 205.165600 0.00 196.94 0.00 164,329.42

Base 31.526834 0.00 30.26 0.00 25,251.73

14 Jun 2013 19 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04

800.000 6.441650 NHEB Local 206.965900 0.00 198.68 0.00 165,771.40

Base 32.129330 0.00 30.84 0.00 25,734.31

17 Jun 2013 20 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04

600.000 6.471850 NHEB Local 209.155400 0.00 150.55 0.00 125,643.79

Base 32.317714 0.00 23.26 0.00 19,413.89

18 Jun 2013 24 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04

400.000 6.445050 NHEB Local 210.443300 0.00 100.98 0.00 84,278.30

Base 32.651927 0.00 15.67 0.00 13,076.44

19Jun 2013 25 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04

600.000 6.387950 NHEB Local 211.179600 0.00 152.05 0.00 126,859.81

Base 33.059057 0.00 23.80 0.00 19,859.24

20 Jun 2013 26 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04

1,400.000 6.586200 NHEB Local 205.799200 0.00 345.74 0.00 288,464.62
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Base 31.247032 0.00 52.49 0.00 43,798.34
24 Jun 2013 27 Jun 2013 INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04
2,000.000 6.776750 NHEB Local 202.887400 0.00 486.93 0.00 406,261.73
Base 29.938746 0.00 71.85 0.00 59,949.35
28 Jun 2013 OPEN INVESTMENT TECHNOLOGY GROUP LTD SEK/SE1 0.04
200.000 6.733650 NHEB Local 204.968500 0.00 49.19 0.00 41,042.89
Base 30.439435 0.00 7.31 0.00 6,095.19
769835901 Total

30,444.000 Local 0.00 7,400.11 0.00 6,085,736.30
Base 0.00 1,117.82 0.00 919,324.74

778935908 KLOVERN AB COMMON STOCK SEK5. 15 May 2013 20 May 2013 CABRERA CAPITAL MARKETS LLC SEK/SE1
17,663.000 6.678750 NHHV Local 30.554700 0.00 323.81 0.00 540,011.48
Base 4.574913 0.00 48.48 0.00 80,855.17

16 May 2013 21 May 2013 CABRERA CAPITAL MARKETS LLC SEK/SE1
15,437.000 6.648050 NHHV Local 30.710700 0.00 284.45 0.00 474,365.53
Base 4.619505 0.00 42.79 0.00 71,354.09

17 May 2013 22 May 2013 CABRERA CAPITAL MARKETS LLC SEK/SE1
10,000.000 6.701050 NHHV Local 30.570600 0.00 183.42 0.00 305,889.42
Base 4.562061 0.00 27.37 0.00 45,647.98

20 May 2013 23 May 2013 CABRERA CAPITAL MARKETS LLC SEK/SE1
20,000.000 6.659800 NHHV Local 30.460800 0.00 365.53 0.00 609,581.53
Base 4.573831 0.00 54.89 0.00 91,531.51

21 May 2013 24 May 2013 CABRERA CAPITAL MARKETS LLC SEK/SE1
50,000.000 6.625850 NHHV Local 30.123256 0.00 903.70 0.00 1,507,066.50
Base 4.546323 0.00 136.39 0.00 227,452.55

22 May 2013 27 May 2013 CABRERA CAPITAL MARKETS LLC SEK/SE1
16,930.000 6.635300 NHHV Local 30.003600 0.00 304.78 0.00 508,265.73
Base 4.521815 0.00 45.93 0.00 76,600.26

23 May 2013 28 May 2013 CABRERA CAPITAL MARKETS LLC SEK/SE1
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13,070.000 6.640650 NHHV Local 29.482700 0.00 231.20 0.00 385,570.09
Base 4.439731 0.00 34.82 0.00 58,062.10

28 May 2013 31 May 2013 CABRERA CAPITAL MARKETS LLC SEK/SE1
12,000.000 6.692100 NHHV Local 29.479500 0.00 212.25 0.00 353,966.25
Base 4.405119 0.00 31.72 0.00 52,893.15

31 May 2013 05 Jun 2013 CABRERA CAPITAL MARKETS LLC SEK/SE1
8,000.000 6.623750 NHHV Local 28.697600 0.00 137.75 0.00 229,718.55
Base 4.332531 0.00 20.80 0.00 34,681.04

04 Jun2013 10 Jun 2013 MORGAN STANLEY CO INCORPORATED SEK/SE1
120,000.000 6.569850 NHHV Local 29.000000 0.00 1,740.00 0.00 3,481,740.00
Base 4.414104 0.00 264.85 0.00 529,957.30

05Jun2013 11 Jun 2013 MERRILL LYNCH INTERNATIONAL SEK/SE1
9,000.000 6.596850 NHHV Local 28.552500 0.00 102.79 0.00 257,075.29
Base 4.328202 0.00 15.58 0.00 38,969.40

778935908 Total

292,100.000 Local 0.00 4,789.68 0.00 8,653,250.37
Base 0.00 723.62 0.00 1,308,004.55
BOOGC1909  INVESTMENT AB KINNEVIK B SHS COMMON STOCK NPV~ 24 Jun2013 27 Jun 2013 LOOP CAPITAL MARKETS LLC SEK/SE1 0.01
7,705.000 6.773650 NHHJ Local 167.000300 0.00 643.37 0.00 1,287,380.68
Base 24.654403 0.00 94.98 0.00 190,057.16

BO7151903 ~ TELE2 ABB REDEMPTION SHS COMMON STOCK 16 May 2013 21 May 2013 AUTREPAT-RTS ISSUED SEK/SE1
8,730.000 6.648050 NHHJ Local 28.000000 0.00 0.00 0.00 244,440.00
Base 4.211761 0.00 0.00 0.00 36,768.69

B07Q31900  WALLENSTAM AB B SHS COMMON STOCK NPV 17 May 2013 22 May 2013 UBS AG SEK/SE1
12,714.000 6.701050 NHEH Local 95.470800 0.00 364.14 0.00 1,214,179.89
Base 14.247140 0.00 54.34 0.00 181,192.48

B97C73904  TELE2 AB B SHS COMMON STOCK NPV~ 20 May 2013 21 May 2013 EXCHANGE OFFER (NON CASH) SEK/SE1
8,730.000 6.888272 NHHJ Local 117.723072 0.00 0.00 0.00 1,027,722.42
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Base 17.090364 0.00 0.00 0.00 149,198.88

SWEDISH KRONA Total
595,369.000 Local 0.00 18,957.55 0.00 28,000,045.23
Base 0.00 2,853.76 0.00 4,203,819.45

SWISS FRANC

435664909 SYNGENTA AG REG COMMON STOCK CHF.1 05 Apr2013 10 Apr 2013 CABRERA CAPITAL MARKETS LLC CHF/CH4 0.20
3,456.000 0.932450 NHHJ Local 378.600000 0.00 654.22 0.00 1,309,095.82
Base 406.027133 0.00 701.61 0.00 1,403,931.39
468172903 INFICON HOLDING AG REG COMMON STOCK CHF5. 23 Apr2013 26 Apr 2013 LOOP CAPITAL MARKETS LLC CHF/CH4 0.15
1,089.000 0.942750 NHEH Local 284.943300 0.00 155.15 0.00 310,458.40
Base 302.246937 0.00 164.57 0.00 329,311.48
482477007 SGS SA REG COMMON STOCK CHF1. 28 May 2013 31 May 2013 PERSHING LLC CHF/CH4 2.72
32.000 0.973350 NHHP Local 2,207.136300 0.00 84.75 0.00 70,713.11
Base 2,267.566959 0.00 87.07 0.00 72,649.21
29 May 2013 03 Jun 2013 PERSHING LLC CHF/CH4 2.73
67.000 0.961400 NHHP Local 2,190.140500 0.00 176.09 0.00 146,915.50
Base 2,278.074163 0.00 183.16 0.00 152,814.13
30 May 2013 04 Jun 2013 PERSHING LLC CHF/CH4 2.75
66.000 0.955850 NHHP Local 2,187.897273 0.00 173.28 0.00 144,574.50
Base 2,288.954619 0.00 181.28 0.00 151,252.29
31 May 2013 05 Jun 2013 PERSHING LLC CHF/CH4 2.72
67.000 0.958600 NHHP Local 2,172.629552 0.00 174.68 0.00 145,740.86
Base 2,266.461039 0.00 182.22 0.00 152,035.11
03 Jun 2013 06 Jun 2013 PERSHING LLC CHF/CH4 2.78
31.000 0.944300 NHHP Local 2,186.375900 0.00 81.33 0.00 67,858.98
Base 2,315.340358 0.00 86.13 0.00 71,861.68
04 Jun 2013 07 Jun 2013 PERSHING LLC CHF/CH4 2.76
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13.000 0.948550 NHHP Local 2,180.501538 0.00 34.02 0.00 28,380.54
Base 2,298.773431 0.00 35.87 0.00 29,919.92
05Jun 2013 10 Jun 2013 PERSHING LLC CHF/CH4 2.72
31.000 0.942350 NHHP Local 2,138.396129 0.00 79.55 0.00 66,369.83
Base 2,269.216458 0.00 84.42 0.00 70,430.13

482477007 Total
307.000 Local 0.00 803.70 0.00 670,553.32
Base 0.00 840.15 0.00 700,962.47
547692905 BARRY CALLEBAUT AG REG COMMON STOCK CHF18.05 Apr 2013 10 Apr 2013 CABRERA CAPITAL MARKETS LLC CHF/CH4 0.49
67.000 0.932450 NHHJ Local 911.500000 0.00 30.54 0.00 61,101.04
Base 977.532307 0.00 32.75 0.00 65,527.42
596230904 LINDT + SPRUENGLI AG REG COMMON STOCK 05 Apr2013 10 Apr 2013 CABRERA CAPITAL MARKETS LLC CHF/CH4 2242
4.000 0.932450 NHHJ Local 41,800.000000 0.00 83.60 0.00 167,283.60
Base 44,828.140919 0.00 89.66 0.00 179,402.22
710306903 NOVARTIS AG REG COMMON STOCK CHF.5 25 Jun 2013 CREDIT AGRICOLE INDOSUEZ CHEUVREUX CHF/CH4 0.07
16,650.000 0.938800 NHHP Local 64.344300 0.00 1,071.33 0.00 1,072,403.92
Base 68.538879 0.00 1,141.17 0.00 1,142,313.51
25Jun 2013 CANCEL CREDIT AGRICOLE INDOSUEZ CHEUVREUX CHF/CH4 0.07
-16,650.000 0.938800 NHHP Local 64.344300 0.00 -1,071.33 0.00 -1,072,403.92
Base 68.538879 0.00 -1,141.17 0.00 -1,142,313.51
26 Jun 2013 OPEN 2 PERSHING LLC CHF/CH4 0.08
6,000.000 0.943300 NHHP Local 65.422000 0.00 471.04 0.00 393,003.04
Base 69.354394 0.00 499.35 0.00 416,625.72
25Jun 2013 28 Jun 2013 PAREL CHF/CH4 0.07
16,650.000 0.938800 NHHP Local 64.344300 0.00 1,071.33 0.00 1,072,403.92
Base 68.538879 0.00 1,141.17 0.00 1,142,313.51

710306903 Total
22,650.000 Local 0.00 1,542.37 0.00 1,465,406.96
Base 0.00 1,640.52 0.00 1,558,939.23
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711038901 ROCHE HOLDING AG GENUSSCHEIN  COMMON STOCK NPV 25 Jun 2013 CREDIT AGRICOLE INDOSUEZ CHEUVREUX CHF/CH4 0.23
5,000.000 0.938800 NHHP Local 217.196300 0.00 1,085.98 0.00 1,087,067.48

Base 231.355241 0.00 1,156.77 0.00 1,157,932.98

25Jun 2013 CANCEL CREDIT AGRICOLE INDOSUEZ CHEUVREUX CHF/CH4 0.23

-5,000.000 0.938800 NHHP Local 217.196300 0.00 -1,085.98 0.00 -1,087,067.48

Base 231.355241 0.00 -1,156.77 0.00 -1,157,932.98

26 Jun 2013 OPEN PERSHING LLC CHF/CH4 0.28

465.000 0.943300 NHHP Local 222.596108 0.00 124.21 0.00 103,631.40

Base 235.975944 0.00 131.68 0.00 109,860.49

25Jun 2013 28 Jun 2013 PAREL CHF/CH4 0.23

5,000.000 0.938800 NHHP Local 217.196300 0.00 1,085.98 0.00 1,087,067.48

Base 231.355241 0.00 1,156.77 0.00 1,157,932.98

711038901 Total

5,465.000 Local 0.00 1,210.19 0.00 1,190,698.88

Base 0.00 1,288.45 0.00 1,267,793.47

711075903 HOLCIM LTD REG COMMON STOCK CHF2. 05 Apr2013 10 Apr 2013 CABRERA CAPITAL MARKETS LLC CHF/CH4 0.04
8,496.000 0.932450 NHHJ Local 71.250000 0.00 302.67 0.00 605,642.67

Base 76.411604 0.00 324.60 0.00 649,517.58

712125905 KUDELSKI SA BR COMMON STOCK CHF10.19 Apr 2013 24 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.02
41,109.000 0.932500 NHEG Local 11.168500 0.00 734.60 0.00 459,860.47

Base 11.976944 0.00 787.77 0.00 493,147.96

22 Apr2013 25 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.02

1,801.000 0.934800 NHEG Local 11.319300 0.00 32.62 0.00 20,418.68

Base 12.108793 0.00 34.90 0.00 21,842.83

23 Apr2013 26 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.02

1,750.000 0.942750 NHEG Local 11.471303 0.00 32.12 0.00 20,106.90

Base 12.167916 0.00 34.07 0.00 21,327.92

712125905 KUDELSKI SA BR COMMON STOCK CHF10.23 Apr 2013 26 Apr 2013 LOOP CAPITAL MARKETS LLC CHF/CH4 0.01
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23,479.000 0.942750 NHEH Local 11.712800 0.00 137.50 0.00 275,142.33
Base 12.424078 0.00 145.85 0.00 291,850.79
712125905 Total
68,139.000 Local 0.00 936.84 0.00 775,528.38
Base 0.00 1,002.59 0.00 828,169.50
712387901 NESTLE SA REG COMMON STOCK CHF.1 28 May 2013 31 May 2013 CREDIT AGRICOLE INDOSUEZ CHEUVREUX CHF/CH4 0.07
27,582.000 0.973350 NHHP Local 65.657800 0.00 1,810.97 0.00 1,812,784.41
Base 67.455489 0.00 1,860.55 0.00 1,862,417.85
29 May 2013 03 Jun 2013 CREDIT AGRICOLE INDOSUEZ CHEUVREUX CHF/CH4 0.07
870.000 0.961400 NHHP Local 65.325207 0.00 56.83 0.00 56,889.76
Base 67.948000 0.00 59.11 0.00 59,173.87
712387901 Total
28,452.000 Local 0.00 1,867.80 0.00 1,869,674.17
Base 0.00 1,919.66 0.00 1,921,591.72
717158901 CREDIT SUISSE GROUP AG REG COMMON STOCK CHF.04 08 May 2013 13 May 2013 EXCHANGE OFFER (NON CASH) CHF/CH1
5,156.000 0.934900 NHEB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
717158901 CREDIT SUISSE GROUP AG REG COMMON STOCK CHF.04 08 May 2013 13 May 2013 EXCHANGE OFFER (NON CASH) CHF/CH1
851.000 0.934900 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00
717158901 Total
6,007.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
733337901 LONZA GROUP AG REG COMMON STOCK CHF1. 30 Apr2013 06 May 2013 CABRERA CAPITAL MARKETS LLC CHF/CH4 0.04
35,000.000 0.928950 NHHV Local 65.306600 0.00 1,371.44 0.00 2,287,102.44
Base 70.301523 0.00 1,476.33 0.00 2,462,029.65
733337901 LONZA GROUP AG REG COMMON STOCK CHF1. 17 May 2013 23 May 2013 LOOP CAPITAL MARKETS LLC CHF/CH4 0.04
5,205.000 0.973150 NHEH Local 73.707600 0.00 191.82 0.00 383,839.88
Base 75.741253 0.00 197.11 0.00 394,430.33
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733337901 Total

40,205.000 Local 0.00 1,563.26 0.00 2,670,942.32

Base 0.00 1,673.44 0.00 2,856,459.98

752079905 BANQUE CANTONALE VAUDOIS REG ~ COMMON STOCK CHF10.05 Apr 2013 10 Apr 2013 CABRERA CAPITAL MARKETS LLC CHF/CH4 0.29
112.000 0.932450 NHHJ Local 534.000000 0.00 29.90 0.00 59,837.90

Base 572.684862 0.00 32.07 0.00 64,172.77

763561909 EMS CHEMIE HOLDING AG REG COMMON STOCK CHF.0105 Apr 2013 10 Apr 2013 CABRERA CAPITAL MARKETS LLC CHF/CH4 0.14
304.000 0.932450 NHHJ Local 267.250000 0.00 40.62 0.00 81,284.62

Base 286.610542 0.00 43.56 0.00 87,173.17

ACIO0LOW9 AUTONEUM HOLDING AG COMMON STOCK CHF.05 14 May 2013 17 May 2013 HSBC BANKPLC CHF/CH4 0.11
64.000 0.960200 NHEG Local 64.995625 0.00 6.65 0.00 4,166.37

Base 67.689674 0.00 6.93 0.00 4,339.06

15 May 2013 21 May 2013 HSBC BANKPLC CHF/CH4 0.11

1,298.000 0.967800 NHEG Local 65.795701 0.00 136.65 0.00 85,5639.47

Base 67.984812 0.00 141.20 0.00 88,385.48

16 May 2013 22 May 2013 HSBC BANKPLC CHF/CH4 0.11

929.000 0.959350 NHEG Local 65.816600 0.00 97.83 0.00 61,241.45

Base 68.605410 0.00 101.98 0.00 63,836.40

17 May 2013 23 May 2013 HSBC BANKPLC CHF/CH4 0.11

1,990.000 0.973150 NHEG Local 67.499600 0.00 214.92 0.00 134,539.12

Base 69.361969 0.00 220.85 0.00 138,251.16

21 May 2013 24 May 2013 HSBC BANKPLC CHF/CH4 0.11

2,755.000 0.967700 NHEG Local 68.377800 0.00 301.41 0.00 188,682.25

Base 70.660122 0.00 311.47 0.00 194,980.11

22 May 2013 27 May 2013 HSBC BANKPLC CHF/CH4 0.11

2,224.000 0.979600 NHEG Local 69.242500 0.00 246.39 0.00 154,241.71

Base 70.684463 0.00 251.52 0.00 157,453.77
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ACIOOL9W9 Total

9,260.000 Local 0.00 1,003.85 0.00 628,410.37
Base 0.00 1,033.95 0.00 647,245.98

ACIO5R0D2 CREDIT SUISSE GROUP EXP 13MAY13 30 Apr 2013 RIGHTS ISSUE (NON CASH) CHF/CH4
211,430.000 0.929800 NHEB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

30 Apr2013  CANCEL RIGHTS ISSUE (NON CASH) CHF/CH4
-211,430.000 0.929800 NHEB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ACIO5R0D2 CREDIT SUISSE GROUP EXP 13MAY13 30 Apr 2013 RIGHTS ISSUE (NON CASH) CHF/CH4
34,923.000 0.929800 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

30 Apr2013  CANCEL RIGHTS ISSUE (NON CASH) CHF/CH4
-34,923.000 0.929800 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ACIO5R0D2 CREDIT SUISSE GROUP EXP 13MAY13 30 Apr2013 30 Apr 2013 RIGHTS ISSUE (NON CASH) CHF/CH4
211,430.000 0.929800 NHEB Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ACIO5R0D2 CREDIT SUISSE GROUP EXP 13MAY13 30 Apr2013 30 Apr 2013 RIGHTS ISSUE (NON CASH) CHF/CH4
34,923.000 0.929800 NHHJ Local 0.000000 0.00 0.00 0.00 0.00
Base 0.000000 0.00 0.00 0.00 0.00

ACIO5R0D2 Total

246,353.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
B083BH906 SWISS PRIME SITE REG COMMON STOCK CHF15.05 Apr 2013 10 Apr 2013 CABRERA CAPITAL MARKETS LLC CHF/CH4 0.04
2,004.000 0.932450 NHHJ Local 75.050000 0.00 75.20 0.00 150,475.40
Base 80.486889 0.00 80.65 0.00 161,376.37
B10DQJ900 IMPLENIA AG REG COMMON STOCK CHF1.919 Apr 2013 24 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.08
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12,024.000 0.930600 NHEG Local 48.176100 0.00 926.83 0.00 580,196.26
Base 51.768859 0.00 995.95 0.00 623,464.71
B119QG904 PARTNERS GROUP HOLDING AG COMMON STOCK CHF.0105 Apr 2013 10 Apr 2013 CABRERA CAPITAL MARKETS LLC CHF/CH4 0.12
644.000 0.932450 NHHJ Local 230.200000 0.00 7412 0.00 148,322.92
Base 246.876508 0.00 79.49 0.00 159,067.96
B18YFJ908 UBS AG REG COMMON STOCK CHF.1 30 Apr 2013 06 May 2013 CREDIT SUISSE SECURITIES (USA) LLC CHF/CH4 0.02
14,635.000 0.929800 NHHP Local 16.800000 0.00 295.04 0.00 246,163.04
Base 18.068402 0.00 317.32 0.00 264,748.38
30 Apr2013 06 May 2013 3 SANFORD C. BERNSTEIN LTD CHF/CH4 0.02
358,027.000 0.929800 NHHP Local 16.754100 0.00 7,198.10 0.00 6,005,618.26
Base 18.019036 0.00 7,741.56 0.00 6,459,043.08
B18YFJ908 Total
372,662.000 Local 0.00 7,493.14 0.00 6,251,781.30
Base 0.00 8,058.88 0.00 6,723,791.46
B1SW11904 COSMO PHARMACEUTICALS SPA COMMON STOCK EUR.2519 Apr 2013 24 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.07
2,872.000 0.932500 NHEG Local 43.655101 0.00 200.60 0.00 125,578.05
Base 46.815122 0.00 215.12 0.00 134,668.15
22 Apr2013 25 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.08
3,614.000 0.934800 NHEG Local 44.970200 0.00 260.04 0.00 162,782.34
Base 48.106761 0.00 278.18 0.00 174,136.01
23 Apr2013 26 Apr 2013 INVESTMENT TECHNOLOGY GROUP LTD CHF/CH4 0.08
702.000 0.942750 NHEG Local 45.070800 0.00 50.63 0.00 31,690.33
Base 47.807796 0.00 53.70 0.00 33,614.78
B1SW11904 Total
7,188.000 Local 0.00 511.27 0.00 320,050.72
Base 0.00 547.00 0.00 342,418.94
B71QPM901 DKSH HOLDING LTD COMMON STOCK CHF.1 25 Apr2013 30 Apr 2013 UBS AG CHF/CH4 0.10
8,868.000 0.945600 NHHP Local 79.120800 0.00 841.97 0.00 702,485.22
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Base 83.672589 0.00 890.41 0.00 742,898.92
25Apr2013 02 May 2013 2 CREDIT SUISSE SECURITIES (USA) LLC CHF/CH4 0.10
3,258.000 0.945600 NHHP Local 79.458699 0.00 310.65 0.00 259,187.09
Base 84.029927 0.00 328.52 0.00 274,098.02
26 Apr2013 02 May 2013 EXANE S.A. CHF/CH4 0.10
2,348.000 0.941600 NHHP Local 81.463901 0.00 229.53 0.00 191,506.77
Base 86.516462 0.00 243.77 0.00 203,384.42
29 Apr2013 03 May 2013 EXANE S.A. CHF/CH4 0.10
2,086.000 0.937150 NHHP Local 81.357100 0.00 203.65 0.00 169,914.56
Base 86.813317 0.00 217.31 0.00 181,309.89
30 Apr2013 06 May 2013 EXANE S.A. CHF/CH4 0.10
1,820.000 0.929800 NHHP Local 81.057200 0.00 177.03 0.00 147,701.13
Base 87.177027 0.00 190.40 0.00 158,852.58
31 May 2013 05 Jun 2013 UBS AG CHF/CH4 0.09
32.000 0.958600 NHHP Local 74.000000 0.00 2.84 0.00 2,370.84
Base 77.195911 0.00 2.96 0.00 2,473.23
06 Jun 2013 11 Jun 2013 PERSHING LLC CHF/CH4 0.09
1,334.000 0.930550 NHHP Local 72.995300 0.00 116.85 0.00 97,492.58
Base 78.443179 0.00 125.57 0.00 104,768.77
07 Jun 2013 12 Jun 2013 PERSHING LLC CHF/CH4 0.09
74.000 0.934500 NHHP Local 72.599200 0.00 6.45 0.00 5,378.79
Base 77.687747 0.00 6.90 0.00 5,755.79
10 Jun 2013 13 Jun 2013 UBS AG CHF/CH4 0.09
27,154.000 0.935700 NHHP Local 73.000000 0.00 2,378.69 0.00 1,984,620.69
Base 78.016458 0.00 2,542.15 0.00 2,121,001.06

B71QPM901 Total
46,974.000 Local 0.00 4,267.66 0.00 3,560,657.67
Base 0.00 4,547.99 0.00 3,794,542.68
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SWISS FRANC Total
881,862.000 Local 0.00 23,572.93 0.00 22,877,402.72
Base 0.00 25,097.54 0.00 24,364,860.50
THAILAND BAHT
607594009 BANK OF AYUDHYA PCL FOREIGN COMMON STOCK THB10.31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC THB/TH1
115,900.000 30.275000 NHIL Local 35.491100 0.00 0.00 575.88 4,113,994.37
Base 1.172291 0.00 0.00 19.02 135,887.51
674118906 AIRPORTS OF THAILAND PCL COMMON STOCK THB10.31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC THB/TH1
21,600.000 30.275000 NHIL Local 184.953800 0.00 0.00 559.30 3,995,561.38
Base 6.109126 0.00 0.00 18.47 131,975.60
674119904 AIRPORTS OF THAILAND PCL FOR COMMON STOCK THB10.06 Jun 2013 06 Jun 2013 CUSIP CHANGE NON CASH THB/TH1
21,600.000 30.275001 NHIL Local 184.979693 0.00 0.00 0.00 3,995,561.38
Base 6.109981 0.00 0.00 0.00 131,975.60
679879908 SIAM MAKRO PUBLIC CO FOREIGN COMMON STOCK THB10.06 Jun 2013 06 Jun 2013 CUSIP CHANGE NON CASH THB/TH1
4,800.000 30.274999 NHIL Local 775.914612 0.00 0.00 0.00 3,724,390.14
Base 25.628890 0.00 0.00 0.00 123,018.67
680741907 SIAM MAKRO PUBLIC CO LTD COMMON STOCK THB10.31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC THB/TH1
4,800.000 30.275000 NHIL Local 775.806000 0.00 0.00 521.34 3,724,390.14
Base 25.625301 0.00 0.00 17.22 123,018.67
B6SR6J900 CENTRAL PATTANA PUB CO FOREI COMMON STOCK THB.5 06 Jun 2013 06 Jun 2013 CUSIP CHANGE NON CASH THB/TH1
65,900.000 30.274999 NHIL Local 53.744123 0.00 0.00 0.00 3,541,737.71
Base 1.775198 0.00 0.00 0.00 116,985.56
B6SR7L904 CENTRAL PATTANA PUB CO LTD COMMON STOCK THB.5 L31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC THB/TH1
65,900.000 30.275000 NHIL Local 53.736600 0.00 0.00 495.77 3,541,737.71
Base 1.774950 0.00 0.00 16.38 116,985.56
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THAILAND BAHT Total
300,500.000 Local 0.00 0.00 2,152.29 26,637,372.83
Base 0.00 0.00 71.09 879,847.17
US DOLLAR
000817108 ACCO BRANDS CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSDh/DTC
30,700.000 1.000000 NHHZ Local 6.360000 0.00 39.91 0.00 195,291.91
Base 6.360000 0.00 39.91 0.00 195,291.91
000957100 ABM INDUSTRIES INC COMMON STOCK USD.0125 Apr 2013 30 Apr 2013 SIDOTI + COMPANY LLC uUSb/DTC 0.04
4,683.000 1.000000 NHEX Local 21.868200 0.00 187.32 0.00 102,596.10
Base 21.868200 0.00 187.32 0.00 102,596.10
26 Apr2013 01 May 2013 SIDOTI + COMPANY LLC USD/DTC 0.04
9,693.000 1.000000 NHEX Local 21.908900 0.00 387.72 0.00 212,750.69
Base 21.908900 0.00 387.72 0.00 212,750.69
29 Apr2013 02 May 2013 SIDOTI + COMPANY LLC USD/DTC 0.04
7,386.000 1.000000 NHEX Local 22.412500 0.00 295.44 0.00 165,834.17
Base 22.412500 0.00 295.44 0.00 165,834.17
03 May 2013 08 May 2013 ROBERT W.BAIRD CO.INCORPORATE uUSb/DTC 0.03
10,335.000 1.000000 NHEX Local 22.693700 0.00 310.05 0.00 234,849.44
Base 22.693700 0.00 310.05 0.00 234,849.44
07 May 2013 10 May 2013 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.03
10,771.000 1.000000 NHEX Local 22.474100 0.00 323.13 0.00 242,391.66
Base 22.474100 0.00 323.13 0.00 242,391.66
05Jun 2013 10 Jun 2013 SIDOTI + COMPANY LLC uUSsb/DTC 0.04
5,436.000 1.000000 NHEX Local 25.265400 0.00 217.44 0.00 137,560.15
Base 25.265400 0.00 217.44 0.00 137,560.15
000957100 ABM INDUSTRIES INC COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS uUSb/DTC 0.02
300.000 1.000000 NHIH Local 24.941100 0.00 4.50 0.00 7,486.83
Base 24.941100 0.00 4.50 0.00 7,486.83
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000957100 ABM INDUSTRIES INC COMMON STOCK USD.0113 Jun 2013 18 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.03
1,068.000 1.000000 NHEX Local 24.505600 0.00 32.04 0.00 26,204.02
Base 24.505600 0.00 32.04 0.00 26,204.02
20 Jun 2013 25 Jun 2013 M RAMSEY KING SECURITIES INC USD/DTC 0.03
4,571.000 1.000000 NHEX Local 24.053400 0.00 137.13 0.00 110,085.22
Base 24.053400 0.00 137.13 0.00 110,085.22

000957100 ABM INDUSTRIES INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
880.000 1.000000 NHHZ Local 24.510000 0.00 1.14 0.00 21,569.94
Base 24.510000 0.00 1.14 0.00 21,569.94

000957100 Total

55,123.000 Local 0.00 1,895.91 0.00 1,261,328.22
Base 0.00 1,895.91 0.00 1,261,328.22
001055102 AFLAC INC COMMON STOCK USD.1 17 Jun 2013 20 Jun 2013 CABRERA CAPITAL MARKETS uUSDh/DTC 0.01
11,300.000 1.000000 NHDF Local 57.802700 0.00 113.00 0.00 653,283.51
Base 57.802700 0.00 113.00 0.00 653,283.51

001055102 AFLAC INC COMMON STOCK USD.1 28 Jun 2013 OPEN INSTINET uUSD/DTC
670.000 1.000000 NHHY Local 58.120000 0.00 0.87 0.00 38,941.27
Base 58.120000 0.00 0.87 0.00 38,941.27

001055102 Total

11,970.000 Local 0.00 113.87 0.00 692,224.78
Base 0.00 113.87 0.00 692,224.78

001084102 AGCO CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
160.000 1.000000 NHHY Local 50.190000 0.00 0.21 0.00 8,030.61
Base 50.190000 0.00 0.21 0.00 8,030.61

001204106 AGL RESOURCES INC COMMON STOCK USD5. 28 Jun 2013 OPEN INSTINET uUSDh/DTC
190.000 1.000000 NHHY Local 42.860000 0.00 0.25 0.00 8,143.65
Base 42.860000 0.00 0.25 0.00 8,143.65

001228105 AG MORTGAGE INVESTMENT TRUST  REIT USD.01 28 Jun 2013 OPEN INSTINET uUSsb/DTC
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720.000 1.000000 NHHZ Local 18.810000 0.00 0.94 0.00 13,544.14
Base 18.810000 0.00 0.94 0.00 13,544.14

001282102 AH BELO CORP A COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSbh/DTC
3,300.000 1.000000 NHIH Local 6.858700 0.00 0.00 0.00 22,633.71
Base 6.858700 0.00 0.00 0.00 22,633.71

001282102 AH BELO CORP A COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
10,630.000 1.000000 NHHZ Local 6.860000 0.00 13.82 0.00 72,935.62
Base 6.860000 0.00 13.82 0.00 72,935.62

001282102 Total

13,930.000 Local 0.00 13.82 0.00 95,569.33
Base 0.00 13.82 0.00 95,569.33

00130H105 AES CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSD/DTC
210.000 1.000000 NHHY Local 11.990000 0.00 0.27 0.00 2,518.17
Base 11.990000 0.00 0.27 0.00 2,518.17

001547108 AK STEEL HOLDING CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
14,120.000 1.000000 NHHZ Local 3.040000 0.00 18.36 0.00 42,943.16
Base 3.040000 0.00 18.36 0.00 42,943.16
00163U106 AMAG PHARMACEUTICALS INC COMMON STOCK USD.0103 May 2013 08 May 2013 LOOP CAPITAL MARKETS uUSDh/DTC 0.02
200.000 1.000000 NHIH Local 23.075000 0.00 3.00 0.00 4,618.00
Base 23.075000 0.00 3.00 0.00 4,618.00

00164V103 AMC NETWORKS INC A COMMON STOCK 13Jun 2013 18 Jun 2013 INTERNAL SWAP DVP uUSsb/DTC
300.000 1.000000 NHIM Local 64.000000 0.00 0.00 0.00 19,200.00
Base 64.000000 0.00 0.00 0.00 19,200.00
001744101 AMN HEALTHCARE SERVICES INC COMMON STOCK USD.0125 Apr 2013 30 Apr 2013 LOOP CAPITAL MARKETS uUSb/DTC 0.02
300.000 1.000000 NHIH Local 13.735000 0.00 4.50 0.00 4,125.00
Base 13.735000 0.00 4.50 0.00 4,125.00
001744101 AMN HEALTHCARE SERVICES INC COMMON STOCK USD.0114 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSDh/DTC 0.02
870.000 1.000000 NHHZ Local 14.352100 0.00 13.05 0.00 12,499.38
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Base 14.352100 0.00 13.05 0.00 12,499.38
001744101 Total

1,170.000 Local 0.00 17.55 0.00 16,624.38
Base 0.00 17.55 0.00 16,624.38

00184X105 AOL INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
870.000 1.000000 NHHY Local 36.480000 0.00 1.13 0.00 31,738.73
Base 36.480000 0.00 1.13 0.00 31,738.73

00187E203 API TECHNOLOGIES CORP COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSD/DTC
60.000 1.000000 NHHZ Local 2.800000 0.00 0.08 0.00 168.08
Base 2.800000 0.00 0.08 0.00 168.08

00191G103 ARC DOCUMENT SOLUTIONS INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSD/DTC
4,340.000 1.000000 NHHZ Local 4.000000 0.00 5.64 0.00 17,365.64
Base 4.000000 0.00 5.64 0.00 17,365.64
00206R102 AT+T INC COMMON STOCK USD1. 18 Apr 2013 23 Apr 2013 LOOP CAPITAL MARKETS uUSD/DTC 0.02
300.000 1.000000 NHDM Local 37.880000 0.00 4.50 0.00 11,368.50
Base 37.880000 0.00 4.50 0.00 11,368.50

00206R102 AT+T INC COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET uUSD/DTC
3,460.000 1.000000 NHHY Local 35.400000 0.00 4.50 0.00 122,488.50
Base 35.400000 0.00 4.50 0.00 122,488.50

00206R102 Total

3,760.000 Local 0.00 9.00 0.00 133,857.00
Base 0.00 9.00 0.00 133,857.00

00207R101 ATMI INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET uUSD/DTC
1,300.000 1.000000 NHHZ Local 23.650000 0.00 1.69 0.00 30,746.69
Base 23.650000 0.00 1.69 0.00 30,746.69
00234P102 AV HOMES INC COMMON STOCK USD1. 30 May 2013 04 Jun 2013 J.P. MORGAN CLEARING CORP. uUSD/DTC 0.04
300.000 1.000000 NHIP Local 13.088800 0.00 12.00 0.00 3,938.64
Base 13.088800 0.00 12.00 0.00 3,938.64
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31 May 2013 05 Jun 2013 J.P. MORGAN CLEARING CORP. USD/DTC 0.04
100.000 1.000000 NHIP Local 13.100000 0.00 4.00 0.00 1,314.00
Base 13.100000 0.00 4.00 0.00 1,314.00
00234P102 Total

400.000 Local 0.00 16.00 0.00 5,252.64
Base 0.00 16.00 0.00 5,252.64
002535300 AARON S INC COMMON STOCK USD.5 14 May 2013 17 May 2013 INSTINET USD/DTC 0.02
2,190.000 1.000000 NHHO Local 28.813000 0.00 43.80 0.00 63,144.27
Base 28.813000 0.00 43.80 0.00 63,144.27

002535300 AARON S INC COMMON STOCK USD.5 28 Jun 2013 OPEN INSTINET uUSb/DTC
1,850.000 1.000000 NHHY Local 28.010000 0.00 2.41 0.00 51,820.91
Base 28.010000 0.00 2.41 0.00 51,820.91

002535300 Total

4,040.000 Local 0.00 46.21 0.00 114,965.18
Base 0.00 46.21 0.00 114,965.18

002824100 ABBOTT LABORATORIES COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
60,030.000 1.000000 NHHY Local 34.880000 0.00 78.04 0.00 2,093,924.44
Base 34.880000 0.00 78.04 0.00 2,093,924.44

002896207 ABERCROMBIE + FITCH CO CL A COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
2,100.000 1.000000 NHIM Local 45.241700 0.00 0.00 0.00 95,007.57
Base 45.241700 0.00 0.00 0.00 95,007.57

003654100 ABIOMED INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
900.000 1.000000 NHIH Local 21.556100 0.00 0.00 0.00 19,400.49
Base 21.556100 0.00 0.00 0.00 19,400.49

003881307 ACACIA RESEARCH CORP COMMON STOCK USD. 28 Jun2013 OPEN INSTINET USD/DTC
19,740.000 1.000000 NHHZ Local 22.350000 0.00 25.66 0.00 441,214.66
Base 22.350000 0.00 25.66 0.00 441,214.66
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00404A109 ACADIA HEALTHCARE CO INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
1,400.000 1.000000 NHIH Local 33.063900 0.00 0.00 0.00 46,289.46
Base 33.063900 0.00 0.00 0.00 46,289.46

004225108 ACADIA PHARMACEUTICALS INC COMMON STOCK USD. 28 Jun2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
12,300.000 1.000000 NHIH Local 18.146700 0.00 0.00 0.00 223,204.41
Base 18.146700 0.00 0.00 0.00 223,204.41

004225108 ACADIA PHARMACEUTICALS INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSD/DTC
2,170.000 1.000000 NHHZ Local 18.150000 0.00 2.82 0.00 39,388.32
Base 18.150000 0.00 2.82 0.00 39,388.32

004225108 Total

14,470.000 Local 0.00 2.82 0.00 262,592.73
Base 0.00 2.82 0.00 262,592.73

004239109 ACADIA REALTY TRUST REIT USD.001 05 Apr2013 10 Apr 2013 INTERNAL SWAP DVP uUSD/DTC
400.000 1.000000 NHIH Local 27.990000 0.00 0.00 0.00 11,196.00
Base 27.990000 0.00 0.00 0.00 11,196.00

004239109 ACADIA REALTY TRUST REIT USD.001 28 Jun 2013 OPEN INSTINET uUSD/DTC
25,330.000 1.000000 NHHZ Local 24.690000 0.00 32.93 0.00 625,430.63
Base 24.690000 0.00 32.93 0.00 625,430.63

004239109 Total

25,730.000 Local 0.00 32.93 0.00 636,626.63
Base 0.00 32.93 0.00 636,626.63

00430H102 ACCELERATE DIAGNOSTICS INC COMMON STOCK NPV 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
1,800.000 1.000000 NHIH Local 8.118500 0.00 0.00 0.00 14,613.30
Base 8.118500 0.00 0.00 0.00 14,613.30
004446100 ACETO CORP COMMON STOCK USD.0103 Apr 2013 08 Apr 2013 WEEDEN + CO. uUSD/DTC 0.02
4,150.000 1.000000 NHDX Local 10.474200 0.00 83.00 0.00 43,550.93
Base 10.474200 0.00 83.00 0.00 43,550.93
04 Apr2013 09 Apr 2013 BLAYLOCK ROBERT VAN LLC uUSD/DTC 0.02
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200.000 1.000000 NHDX Local 10.499600 0.00 4.00 0.00 2,103.92
Base 10.499600 0.00 4.00 0.00 2,103.92
05 Apr2013 10 Apr 2013 BLAYLOCK ROBERT VAN LLC uUsSb/DTC 0.02
50.000 1.000000 NHDX Local 10.500000 0.00 1.00 0.00 526.00
Base 10.500000 0.00 1.00 0.00 526.00
16 Apr2013 19 Apr 2013 BLAYLOCK ROBERT VAN LLC USD/DTC 0.02
1,600.000 1.000000 NHDX Local 10.479800 0.00 32.00 0.00 16,799.68
Base 10.479800 0.00 32.00 0.00 16,799.68
17 Apr2013 22 Apr 2013 BLAYLOCK ROBERT VAN LLC USD/DTC 0.02
2,000.000 1.000000 NHDX Local 10.259300 0.00 40.00 0.00 20,558.60
Base 10.259300 0.00 40.00 0.00 20,558.60
18 Apr 2013 23 Apr 2013 BLAYLOCK ROBERT VAN LLC uUSb/DTC 0.02
1,800.000 1.000000 NHDX Local 10.343800 0.00 36.00 0.00 18,654.84
Base 10.343800 0.00 36.00 0.00 18,654.84
19 Apr2013 24 Apr 2013 BLAYLOCK ROBERT VAN LLC USD/DTC 0.02
850.000 1.000000 NHDX Local 10.309200 0.00 17.00 0.00 8,779.82
Base 10.309200 0.00 17.00 0.00 8,779.82
22 Apr2013 25 Apr 2013 BLAYLOCK ROBERT VAN LLC USD/DTC 0.02
450.000 1.000000 NHDX Local 10.263700 0.00 9.00 0.00 4,627.67
Base 10.263700 0.00 9.00 0.00 4,627.67
23 Apr2013 26 Apr 2013 BLAYLOCK ROBERT VAN LLC uUSb/DTC 0.02
100.000 1.000000 NHDX Local 10.452600 0.00 2.00 0.00 1,047.26
Base 10.452600 0.00 2.00 0.00 1,047.26
14 May 2013 17 May 2013 CANTOR FITZGERALD + CO. USD/DTC 0.03
28,950.000 1.000000 NHDX Local 11.000000 0.00 868.50 0.00 319,318.50
Base 11.000000 0.00 868.50 0.00 319,318.50
004446100 ACETO CORP COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
600.000 1.000000 NHIH Local 13.116100 0.00 9.00 0.00 7,878.66
Base 13.116100 0.00 9.00 0.00 7,878.66
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004446100 ACETO CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
450.000 1.000000 NHHZ Local 13.930000 0.00 0.59 0.00 6,269.09
Base 13.930000 0.00 0.59 0.00 6,269.09

004446100 Total

41,200.000 Local 0.00 1,102.09 0.00 450,114.97
Base 0.00 1,102.09 0.00 450,114.97

004447100 ACELRX PHARMACEUTICALS INC COMMON STOCK 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
3,700.000 1.000000 NHIH Local 9.268300 0.00 0.00 0.00 34,292.71
Base 9.268300 0.00 0.00 0.00 34,292.71
00448Q201 ACHILLION PHARMACEUTICALS COMMON STOCK USD. 05 Apr2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED USD/DTC 0.01
2,400.000 1.000000 NHIH Local 7.745000 0.00 24.00 0.00 18,612.00
Base 7.745000 0.00 24.00 0.00 18,612.00

28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
3,900.000 1.000000 NHIH Local 8.178500 0.00 0.00 0.00 31,896.15
Base 8.178500 0.00 0.00 0.00 31,896.15

00448Q201 Total

6,300.000 Local 0.00 24.00 0.00 50,508.15
Base 0.00 24.00 0.00 50,508.15
004498101 ACI WORLDWIDE INC COMMON STOCK USD. 09 Apr2013 12 Apr 2013 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.03
2,570.000 1.000000 NHHO Local 44.869900 0.00 64.25 0.00 115,379.89
Base 44.869900 0.00 64.25 0.00 115,379.89

00506D100 ACTIVE NETWORK INC/THE COMMON STOCK USD. 28 Jun2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
2,500.000 1.000000 NHIH Local 7.568600 0.00 0.00 0.00 18,921.50
Base 7.568600 0.00 0.00 0.00 18,921.50

00506D100 ACTIVE NETWORK INC/THE COMMON STOCK USD. 28 Jun2013 OPEN INSTINET USD/DTC
30,380.000 1.000000 NHHZ Local 7.570000 0.00 39.49 0.00 230,016.09
Base 7.570000 0.00 39.49 0.00 230,016.09
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00506D100 Total
32,880.000 Local 0.00 39.49 0.00 248,937.59
Base 0.00 39.49 0.00 248,937.59
00507K103 ACTAVIS INC COMMON STOCK USD. 14 May 2013 17 May 2013 LOOP CAPITAL MARKETS uUSDh/DTC 0.02
575.000 1.000000 NHEY Local 121.128400 0.00 11.50 0.00 69,660.33
Base 121.128400 0.00 11.50 0.00 69,660.33
00507K103 ACTAVIS INC COMMON STOCK USD. 10 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS uUSDh/DTC 0.02
300.000 1.000000 NHIM Local 124.693300 0.00 4.50 0.00 37,412.49
Base 124.693300 0.00 4.50 0.00 37,412.49
00507K103 Total
875.000 Local 0.00 16.00 0.00 107,072.82
Base 0.00 16.00 0.00 107,072.82
00507V109 ACTIVISION BLIZZARD INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSb/DTC
820.000 1.000000 NHHY Local 14.260000 0.00 1.07 0.00 11,694.27
Base 14.260000 0.00 1.07 0.00 11,694.27
00508B102 ACTUATE CORP COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSDh/DTC
1,700.000 1.000000 NHHZ Local 6.640000 0.00 2.21 0.00 11,290.21
Base 6.640000 0.00 2.21 0.00 11,290.21
00508X203 ACTUANT CORP A COMMON STOCK USD.2 14 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSsb/DTC 0.02
340.000 1.000000 NHHZ Local 32.800600 0.00 5.10 0.00 11,157.30
Base 32.800600 0.00 5.10 0.00 11,157.30
28 Jun 2013 OPEN INSTINET uUSb/DTC
8,150.000 1.000000 NHHZ Local 32.970000 0.00 10.60 0.00 268,716.10
Base 32.970000 0.00 10.60 0.00 268,716.10
00508X203 Total
8,490.000 Local 0.00 15.70 0.00 279,873.40
Base 0.00 15.70 0.00 279,873.40
00508Y102 ACUITY BRANDS INC COMMON STOCK USD.0103 May 2013 08 May 2013 LOOP CAPITAL MARKETS uUSDh/DTC 0.02
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100.000 1.000000 NHIH Local 73.502500 0.00 1.50 0.00 7,351.75
Base 73.502500 0.00 1.50 0.00 7,351.75
006351308 ADAMS RESOURCES + ENERGY INC ~ COMMON STOCK USD.1 03 May 2013 08 May 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
100.000 1.000000 NHIH Local 49.412100 0.00 1.50 0.00 4,942.71
Base 49.412100 0.00 1.50 0.00 4,942.71
006739106 ADDUS HOMECARE CORP COMMON STOCK USD. 28 Jun2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
1,000.000 1.000000 NHIH Local 19.736400 0.00 0.00 0.00 19,736.40
Base 19.736400 0.00 0.00 0.00 19,736.40
006739106 ADDUS HOMECARE CORP COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET USD/DTC
2,740.000 1.000000 NHHZ Local 19.740000 0.00 3.56 0.00 54,091.16
Base 19.740000 0.00 3.56 0.00 54,091.16
006739106 Total
3,740.000 Local 0.00 3.56 0.00 73,827.56
Base 0.00 3.56 0.00 73,827.56
00724F101 ADOBE SYSTEMS INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET USD/DTC
4,180.000 1.000000 NHHY Local 45.560000 0.00 5.43 0.00 190,446.23
Base 45.560000 0.00 543 0.00 190,446.23
00738A106 ADTRAN INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
11,680.000 1.000000 NHHZ Local 24.610000 0.00 15.18 0.00 287,459.98
Base 24.610000 0.00 15.18 0.00 287,459.98
00751Y106 ADVANCE AUTO PARTS INC COMMON STOCK USD. 10 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS uUSsb/DTC 0.02
500.000 1.000000 NHIM Local 83.630000 0.00 7.50 0.00 41,822.50
Base 83.630000 0.00 7.50 0.00 41,822.50
00766T100 AECOM TECHNOLOGY CORP COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
2,300.000 1.000000 NHIM Local 31.784200 0.00 0.00 0.00 73,103.66
Base 31.784200 0.00 0.00 0.00 73,103.66
00770F104 AEGION CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
670.000 1.000000 NHHZ Local 22.510000 0.00 0.87 0.00 15,082.57
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Base 22.510000 0.00 0.87 0.00 15,082.57
007903107 ADVANCED MICRO DEVICES COMMON STOCK USD.0118 Apr 2013 23 Apr 2013 LOOP CAPITAL MARKETS uUSDh/DTC 0.02
9,700.000 1.000000 NHDM Local 2.339600 0.00 145.50 0.00 22,839.62
Base 2.339600 0.00 145.50 0.00 22,839.62

007903107 ADVANCED MICRO DEVICES COMMON STOCK USD.0131 May 2013 05 Jun 2013 INTERNAL SWAP DVP uUSDh/DTC
6,300.000 1.000000 NHIM Local 4.000000 0.00 0.00 0.00 25,200.00
Base 4.000000 0.00 0.00 0.00 25,200.00

31 May 2013 05 Jun 2013 EXTERNAL SWAP uUSb/DTC
4,000.000 1.000000 NHIM Local 4.000000 0.00 0.00 0.00 16,000.00
Base 4.000000 0.00 0.00 0.00 16,000.00

007903107 Total

20,000.000 Local 0.00 145.50 0.00 64,039.62
Base 0.00 145.50 0.00 64,039.62
008073108 AEROVIRONMENT INC COMMON STOCK USD. 01 Apr2013 04 Apr 2013 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.03
7,600.000 1.000000 NHDX Local 18.035700 0.00 228.00 0.00 137,299.32
Base 18.035700 0.00 228.00 0.00 137,299.32
02 Apr2013 05 Apr 2013 CHEEVERS & CO. INC. USD/DTC 0.03
4,700.000 1.000000 NHDX Local 18.005400 0.00 141.00 0.00 84,766.38
Base 18.005400 0.00 141.00 0.00 84,766.38
03 Apr2013 08 Apr 2013 LIQUIDNETINC uUSb/DTC 0.01
1,450.000 1.000000 NHDX Local 18.021000 0.00 14.50 0.00 26,144.95
Base 18.021000 0.00 14.50 0.00 26,144.95
03 Apr2013 08 Apr 2013 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.03
1,800.000 1.000000 NHDX Local 18.000000 0.00 54.00 0.00 32,454.00
Base 18.000000 0.00 54.00 0.00 32,454.00
04 Apr2013 09 Apr 2013 CHEEVERS & CO. INC. USD/DTC 0.03
3,750.000 1.000000 NHDX Local 17.889100 0.00 112.50 0.00 67,196.63
Base 17.889100 0.00 112.50 0.00 67,196.63
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05 Apr2013 10 Apr 2013 BLAYLOCK ROBERT VAN LLC USD/DTC 0.02
500.000 1.000000 NHDX Local 18.006300 0.00 10.00 0.00 9,013.15
Base 18.006300 0.00 10.00 0.00 9,013.15
05 Apr2013 10 Apr 2013 CHEEVERS & CO. INC. USD/DTC 0.03
1,800.000 1.000000 NHDX Local 17.926700 0.00 54.00 0.00 32,322.06
Base 17.926700 0.00 54.00 0.00 32,322.06
08 Apr2013 11 Apr 2013 BLAYLOCK ROBERT VAN LLC uUSb/DTC 0.02
2,400.000 1.000000 NHDX Local 17.997000 0.00 48.00 0.00 43,240.80
Base 17.997000 0.00 48.00 0.00 43,240.80
15 Apr2013 18 Apr 2013 CHEEVERS & CO. INC. USD/DTC 0.03
1,300.000 1.000000 NHDX Local 18.013200 0.00 39.00 0.00 23,456.16
Base 18.013200 0.00 39.00 0.00 23,456.16
16 Apr 2013 19 Apr 2013 CHEEVERS & CO. INC. USD/DTC 0.03
3,350.000 1.000000 NHDX Local 18.011500 0.00 100.50 0.00 60,439.03
Base 18.011500 0.00 100.50 0.00 60,439.03
17 Apr 2013 22 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSb/DTC 0.03
2,750.000 1.000000 NHDX Local 17.950800 0.00 82.50 0.00 49,447.20
Base 17.950800 0.00 82.50 0.00 49,447.20
29 Apr2013 02 May 2013 KEYBANC CAPITAL MARKETS INC USD/DTC 0.03
1,600.000 1.000000 NHDX Local 18.997800 0.00 48.00 0.00 30,444.48
Base 18.997800 0.00 48.00 0.00 30,444.48
13 May 2013 16 May 2013 FRIEDMAN BILLINGS + RAMSEY uUSsb/DTC 0.03
9,700.000 1.000000 NHDX Local 20.000000 0.00 291.00 0.00 194,291.00
Base 20.000000 0.00 291.00 0.00 194,291.00
008073108 AEROVIRONMENT INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSb/DTC
6,420.000 1.000000 NHHZ Local 20.180000 0.00 8.35 0.00 129,563.95
Base 20.180000 0.00 8.35 0.00 129,563.95
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008073108 Total

49,120.000 Local 0.00 1,231.35 0.00 920,079.11
Base 0.00 1,231.35 0.00 920,079.11

00817Y108 AETNA INC COMMON STOCK USD.0107 May 2013 07 May 2013 MERGER USD/DTC
2,647.240 1.000000 NHDM Local 58.849998 0.00 0.00 0.00 155,790.07
Base 58.849998 0.00 0.00 0.00 155,790.07

00817Y108 AETNA INC COMMON STOCK USD.0107 May 2013 07 May 2013 MERGER USD/DTC
2,024.090 1.000000 NHHY Local 58.850001 0.00 0.00 0.00 119,117.70
Base 58.850001 0.00 0.00 0.00 119,117.70

00817Y108 Total

4,671.330 Local 0.00 0.00 0.00 274,907.77
Base 0.00 0.00 0.00 274,907.77

008252108 AFFILIATED MANAGERS GROUP COMMON STOCK USD.0130 Apr 2013 03 May 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
200.000 1.000000 NHIM Local 155.676600 0.00 0.00 0.00 31,135.32
Base 155.676600 0.00 0.00 0.00 31,135.32

13Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
100.000 1.000000 NHIM Local 169.850010 0.00 0.00 0.00 16,985.00
Base 169.850010 0.00 0.00 0.00 16,985.00

28Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
1,900.000 1.000000 NHIM Local 163.910000 0.00 0.00 0.00 311,429.00
Base 163.910000 0.00 0.00 0.00 311,429.00

008252108 Total

2,200.000 Local 0.00 0.00 0.00 359,549.32
Base 0.00 0.00 0.00 359,549.32
00846U101 AGILENT TECHNOLOGIES INC COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
1,000.000 1.000000 NHIM Local 44.653000 0.00 15.00 0.00 44,668.00
Base 44.653000 0.00 15.00 0.00 44,668.00

00846U101 AGILENT TECHNOLOGIES INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
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12,390.000 1.000000 NHHY Local 42.760000 0.00 16.11 0.00 529,812.51
Base 42.760000 0.00 16.11 0.00 529,812.51
00846U101 Total
13,390.000 Local 0.00 31.11 0.00 574,480.51
Base 0.00 31.11 0.00 574,480.51
008492100 AGREE REALTY CORP REIT USD.0001 28 Jun 2013 OPEN INSTINET uUSb/DTC
100.000 1.000000 NHHZ Local 29.520000 0.00 0.13 0.00 2,952.13
Base 29.520000 0.00 0.13 0.00 2,952.13
009128307 AIR METHODS CORP COMMON STOCK USD.0616 Apr 2013 19 Apr 2013 LOOP CAPITAL MARKETS uUSDh/DTC 0.02
100.000 1.000000 NHIH Local 47.530000 0.00 1.50 0.00 4,754.50
Base 47.530000 0.00 1.50 0.00 4,754.50
009158106 AIR PRODUCTS + CHEMICALS INC COMMON STOCK USD1. 16 Apr2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSsb/DTC 0.02
190.000 1.000000 NHHY Local 86.020000 0.00 2.85 0.00 16,346.65
Base 86.020000 0.00 2.85 0.00 16,346.65
28 Jun 2013 OPEN INSTINET uUSb/DTC
70.000 1.000000 NHHY Local 91.570000 0.00 0.09 0.00 6,409.99
Base 91.570000 0.00 0.09 0.00 6,409.99
009158106 Total
260.000 Local 0.00 2.94 0.00 22,756.64
Base 0.00 2.94 0.00 22,756.64
00922R105 AIR TRANSPORT SERVICES GROUP COMMON STOCK USD.0103 May 2013 08 May 2013 LOOP CAPITAL MARKETS uUSDh/DTC 0.01
900.000 1.000000 NHIH Local 5.794400 0.00 9.00 0.00 5,223.96
Base 5.794400 0.00 9.00 0.00 5,223.96
009363102 AIRGAS INC COMMON STOCK USD.0103 Apr 2013 08 Apr 2013 GOLDMAN SACHS + CO USD/DTC 0.01
15.000 1.000000 NHIB Local 95.600000 0.00 0.15 0.00 1,434.15
Base 95.600000 0.00 0.15 0.00 1,434.15
009363102 AIRGAS INC COMMON STOCK USD.0108 Apr 2013 11 Apr 2013 LIQUIDNETINC uUSb/DTC 0.02
10,300.000 1.000000 NHDZ Local 96.113700 0.00 206.00 0.00 990,177.11
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Base 96.113700 0.00 206.00 0.00 990,177.11

009363102 AIRGAS INC COMMON STOCK USD.0113 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
200.000 1.000000 NHIM Local 96.310000 0.00 0.00 0.00 19,262.00
Base 96.310000 0.00 0.00 0.00 19,262.00

009363102 Total

10,515.000 Local 0.00 206.15 0.00 1,010,873.26
Base 0.00 206.15 0.00 1,010,873.26

00971T101 AKAMAI TECHNOLOGIES INC COMMON STOCK USD.0131 May 2013 05 Jun 2013 INTERNAL SWAP DVP USD/DTC
900.000 1.000000 NHIM Local 46.120000 0.00 0.00 0.00 41,508.00
Base 46.120000 0.00 0.00 0.00 41,508.00

011311107 ALAMO GROUP INC COMMON STOCK USD.1 28 Jun 2013 OPEN INSTINET USD/DTC
10.000 1.000000 NHHZ Local 40.820000 0.00 0.01 0.00 408.21
Base 40.820000 0.00 0.01 0.00 408.21

011659109 ALASKA AIR GROUP INC COMMON STOCK USD1. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
14,900.000 1.000000 NHIM Local 51.990500 0.00 0.00 0.00 774,658.45
Base 51.990500 0.00 0.00 0.00 774,658.45

011659109 ALASKA AIR GROUP INC COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET USD/DTC
320.000 1.000000 NHHY Local 52.000000 0.00 0.42 0.00 16,640.42
Base 52.000000 0.00 0.42 0.00 16,640.42

011659109 Total

15,220.000 Local 0.00 0.42 0.00 791,298.87
Base 0.00 0.42 0.00 791,298.87

012423109 ALBANY MOLECULAR RESEARCH COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
4,100.000 1.000000 NHIH Local 11.867800 0.00 0.00 0.00 48,657.98
Base 11.867800 0.00 0.00 0.00 48,657.98

012423109 ALBANY MOLECULAR RESEARCH COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
13,090.000 1.000000 NHHZ Local 11.870000 0.00 17.02 0.00 155,395.32
Base 11.870000 0.00 17.02 0.00 155,395.32
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012423109 Total

17,190.000 Local 0.00 17.02 0.00 204,053.30
Base 0.00 17.02 0.00 204,053.30
012653101 ALBEMARLE CORP COMMON STOCK USD.0116 Apr 2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSDh/DTC 0.02
170.000 1.000000 NHHY Local 60.514100 0.00 2.55 0.00 10,289.95
Base 60.514100 0.00 2.55 0.00 10,289.95

012653101 ALBEMARLE CORP COMMON STOCK USD.0131 May 2013 05 Jun 2013 MERRILL LYNCH PIERCE FENNER + SMITH uUSDh/DTC
100.000 1.000000 NHIM Local 66.917100 0.00 0.00 0.00 6,691.71
Base 66.917100 0.00 0.00 0.00 6,691.71

31 May 2013 05 Jun 2013 INTERNAL SWAP DVP uUSb/DTC
500.000 1.000000 NHIM Local 66.920000 0.00 0.00 0.00 33,460.00
Base 66.920000 0.00 0.00 0.00 33,460.00

012653101 ALBEMARLE CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSDh/DTC
680.000 1.000000 NHHY Local 62.290000 0.00 0.88 0.00 42,358.08
Base 62.290000 0.00 0.88 0.00 42,358.08

012653101 Total

1,450.000 Local 0.00 3.43 0.00 92,799.74
Base 0.00 3.43 0.00 92,799.74

013817101 ALCOA INC COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET uUSsb/DTC
1,840.000 1.000000 NHHY Local 7.820000 0.00 2.39 0.00 14,391.19
Base 7.820000 0.00 2.39 0.00 14,391.19

014491104 ALEXANDER + BALDWIN INC COMMON STOCK 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
7,500.000 1.000000 NHIH Local 39.742700 0.00 0.00 0.00 298,070.25
Base 39.742700 0.00 0.00 0.00 298,070.25

014491104 ALEXANDER + BALDWIN INC COMMON STOCK 28 Jun 2013 OPEN INSTINET uUSDh/DTC
24,230.000 1.000000 NHHZ Local 39.750000 0.00 31.50 0.00 963,174.00
Base 39.750000 0.00 31.50 0.00 963,174.00
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014491104 Total

31,730.000 Local 0.00 31.50 0.00 1,261,244.25
Base 0.00 31.50 0.00 1,261,244.25

015271109 ALEXANDRIA REAL ESTATE EQUIT REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
530.000 1.000000 NHHY Local 65.720000 0.00 0.69 0.00 34,832.29
Base 65.720000 0.00 0.69 0.00 34,832.29

015351109 ALEXION PHARMACEUTICALS INC COMMON STOCK USD. 30 Apr2013 03 May 2013 INTERNAL SWAP DVP uUSsb/DTC
100.000 1.000000 NHIM Local 98.000000 0.00 0.00 0.00 9,800.00
Base 98.000000 0.00 0.00 0.00 9,800.00

30 Apr2013 03 May 2013 INTERNAL SWAP DVP USD/DTC
200.000 1.000000 NHIM Local 98.000000 0.00 0.00 0.00 19,600.00
Base 98.000000 0.00 0.00 0.00 19,600.00
10 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
600.000 1.000000 NHIM Local 91.466700 0.00 9.00 0.00 54,889.02
Base 91.466700 0.00 9.00 0.00 54,889.02

015351109 Total

900.000 Local 0.00 9.00 0.00 84,289.02
Base 0.00 9.00 0.00 84,289.02

016259103 ALIMERA SCIENCES INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
3,000.000 1.000000 NHIH Local 4.879100 0.00 0.00 0.00 14,637.30
Base 4.879100 0.00 0.00 0.00 14,637.30

01699M931 ALINDA INFRASTRUCTURE FUND || 18 Apr2013 18 Apr 2013 CAPITAL CALL uUsD/BOS
1,035,480.000 1.000000 NHHS Local 1.000000 0.00 0.00 0.00 1,035,480.00
Base 1.000000 0.00 0.00 0.00 1,035,480.00

017175100 ALLEGHANY CORP COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET USD/DTC
21.000 1.000000 NHHY Local 383.310000 0.00 0.03 0.00 8,049.54
Base 383.310000 0.00 0.03 0.00 8,049.54
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01741R102 ALLEGHENY TECHNOLOGIES INC COMMON STOCK USD.1 28 Jun 2013 OPEN INSTINET uUSD/DTC
160.000 1.000000 NHHY Local 26.310000 0.00 0.21 0.00 4,209.81
Base 26.310000 0.00 0.21 0.00 4,209.81

018522300 ALLETE INC COMMON STOCK NPV 25 Apr2013 30 Apr 2013 INTERNAL SWAP DVP USD/DTC
100.000 1.000000 NHIH Local 50.560000 0.00 0.00 0.00 5,056.00
Base 50.560000 0.00 0.00 0.00 5,056.00
018522300 ALLETE INC COMMON STOCK NPV 16 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSD/DTC 0.02
410.000 1.000000 NHHZ Local 50.594400 0.00 6.15 0.00 20,749.85
Base 50.594400 0.00 6.15 0.00 20,749.85

28 Jun 2013 OPEN INSTINET USD/DTC
1,180.000 1.000000 NHHZ Local 49.850000 0.00 1.53 0.00 58,824.53
Base 49.850000 0.00 1.53 0.00 58,824.53

018522300 Total
1,690.000 Local 0.00 7.68 0.00 84,630.38
Base 0.00 7.68 0.00 84,630.38
018581108 ALLIANCE DATA SYSTEMS CORP COMMON STOCK USD.0103 Apr 2013 08 Apr 2013 GOLDMAN SACHS + CO uUSD/DTC 0.01
6.000 1.000000 NHIB Local 159.120000 0.00 0.06 0.00 9564.78
Base 159.120000 0.00 0.06 0.00 954.78
018581108 ALLIANCE DATA SYSTEMS CORP COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
200.000 1.000000 NHIM Local 177.130000 0.00 3.00 0.00 35,429.00
Base 177.130000 0.00 3.00 0.00 35,429.00
018581108 Total

206.000 Local 0.00 3.06 0.00 36,383.78
Base 0.00 3.06 0.00 36,383.78

018606301 ALLIANCE HEALTHCARE SERVICE COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
1,700.000 1.000000 NHHZ Local 15.640000 0.00 2.21 0.00 26,590.21
Base 15.640000 0.00 2.21 0.00 26,590.21

018680306 ALLIANCE FIBER OPTIC PRODUCT COMMON STOCK USD. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
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1,000.000 1.000000 NHIH Local 20.006300 0.00 0.00 0.00 20,006.30
Base 20.006300 0.00 0.00 0.00 20,006.30
018772103 ALLIANCE ONE INTERNATIONAL COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
480.000 1.000000 NHHZ Local 3.800000 0.00 0.62 0.00 1,824.62
Base 3.800000 0.00 0.62 0.00 1,824.62
018802108 ALLIANT ENERGY CORP COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
180.000 1.000000 NHHY Local 50.420000 0.00 0.23 0.00 9,075.83
Base 50.420000 0.00 0.23 0.00 9,075.83
019344100 ALLIED NEVADA GOLD CORP COMMON STOCK USD. 31 May 2013 05 Jun 2013 MERRILL LYNCH PIERCE FENNER + SMITH uUSsb/DTC
5,600.000 1.000000 NHIM Local 7.717100 0.00 0.00 0.00 43,215.76
Base 7.717100 0.00 0.00 0.00 43,215.76
019344100 ALLIED NEVADA GOLD CORP COMMON STOCK USD. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
18,200.000 1.000000 NHIH Local 6.380000 0.00 0.00 0.00 116,116.00
Base 6.380000 0.00 0.00 0.00 116,116.00
019344100 ALLIED NEVADA GOLD CORP COMMON STOCK USD. 28 Jun2013 OPEN INSTINET USD/DTC
58,470.000 1.000000 NHHZ Local 6.480000 0.00 76.01 0.00 378,961.61
Base 6.480000 0.00 76.01 0.00 378,961.61
019344100 Total
82,270.000 Local 0.00 76.01 0.00 538,293.37
Base 0.00 76.01 0.00 538,293.37
01973R101 ALLISON TRANSMISSION HOLDING COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
1,190.000 1.000000 NHHY Local 23.080000 0.00 1.55 0.00 27,466.75
Base 23.080000 0.00 1.55 0.00 27,466.75
01988P108 ALLSCRIPTS HEALTHCARE SOLUTI COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
490.000 1.000000 NHHY Local 12.940000 0.00 0.64 0.00 6,341.24
Base 12.940000 0.00 0.64 0.00 6,341.24
01999G980 BLACKSTONE REAL EST PARTNER VI TE2LP 23 May 2013 CAPITAL CALL uUsSD/BOS
222,448.270 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 222,448.27
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Base 1.000000 0.00 0.00 0.00 222,448.27

23 May 2013 CANCEL CAPITAL CALL USD/BOS
-222,448.270 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 -222,448.27
Base 1.000000 0.00 0.00 0.00 -222,448.27

01999G980 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00
020002101 ALLSTATE CORP COMMON STOCK USD.0124 Apr 2013 29 Apr 2013 MR BEAL &COMPANY uUSDh/DTC 0.02
2,750.000 1.000000 NHEY Local 49.709700 0.00 55.00 0.00 136,756.68
Base 49.709700 0.00 55.00 0.00 136,756.68

02043Q107 ALNYLAM PHARMACEUTICALS INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
1,870.000 1.000000 NHHZ Local 31.010000 0.00 2.43 0.00 57,991.13
Base 31.010000 0.00 243 0.00 57,991.13

020520102 ALON USA ENERGY INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSDh/DTC
2,200.000 1.000000 NHIH Local 14.457400 0.00 0.00 0.00 31,806.28
Base 14.457400 0.00 0.00 0.00 31,806.28

020520102 ALON USA ENERGY INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSD/DTC
12,400.000 1.000000 NHHZ Local 14.460000 0.00 16.12 0.00 179,320.12
Base 14.460000 0.00 16.12 0.00 179,320.12

020520102 Total

14,600.000 Local 0.00 16.12 0.00 211,126.40
Base 0.00 16.12 0.00 211,126.40
02076X102 ALPHA NATURAL RESOURCES INC COMMON STOCK USD.0116 Apr 2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSb/DTC 0.02
1,130.000 1.000000 NHHY Local 7.059900 0.00 16.95 0.00 7,994.64
Base 7.059900 0.00 16.95 0.00 7,994.64

02076X102 ALPHA NATURAL RESOURCES INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
38,600.000 1.000000 NHIH Local 5.239000 0.00 0.00 0.00 202,225.40
Base 5.239000 0.00 0.00 0.00 202,225.40
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02076X102 ALPHA NATURAL RESOURCES INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSD/DTC
124,270.000 1.000000 NHHZ Local 5.240000 0.00 161.55 0.00 651,336.35
Base 5.240000 0.00 161.55 0.00 651,336.35

02076X102 Total

164,000.000 Local 0.00 178.50 0.00 861,556.39
Base 0.00 178.50 0.00 861,556.39

02081G102 ALPHATEC HOLDINGS INC COMMON STOCK USD. 28 Jun2013 OPEN INSTINET USD/DTC
4,300.000 1.000000 NHHZ Local 2.050000 0.00 5.59 0.00 8,820.59
Base 2.050000 0.00 5.59 0.00 8,820.59

021441100 ALTERA CORP COMMON STOCK USD. 31 May 2013 05 Jun 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
200.000 1.000000 NHIM Local 33.187100 0.00 0.00 0.00 6,637.42
Base 33.187100 0.00 0.00 0.00 6,637.42

31 May 2013 05 Jun 2013 INTERNAL SWAP DVP uUSD/DTC
1,000.000 1.000000 NHIM Local 33.190000 0.00 0.00 0.00 33,190.00
Base 33.190000 0.00 0.00 0.00 33,190.00

13Jun 2013 18 Jun 2013 INTERNAL SWAP DVP uUSD/DTC
600.000 1.000000 NHIM Local 32.490000 0.00 0.00 0.00 19,494.00
Base 32.490000 0.00 0.00 0.00 19,494.00

021441100 ALTERA CORP COMMON STOCK USD. 28 Jun2013 OPEN INSTINET USD/DTC
8,470.000 1.000000 NHHY Local 32.990000 0.00 11.01 0.00 279,436.31
Base 32.990000 0.00 11.01 0.00 279,436.31

021441100 Total

10,270.000 Local 0.00 11.01 0.00 338,757.73
Base 0.00 11.01 0.00 338,757.73

02153W100 ALTISOURCE RESIDENTIAL CORP COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
4,400.000 1.000000 NHIH Local 16.686900 0.00 0.00 0.00 73,422.36
Base 16.686900 0.00 0.00 0.00 73,422.36

02153W100 ALTISOURCE RESIDENTIAL CORP COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
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14,100.000 1.000000 NHHZ Local 16.690000 0.00 18.33 0.00 235,347.33
Base 16.690000 0.00 18.33 0.00 235,347.33
02153W100 Total

18,500.000 Local 0.00 18.33 0.00 308,769.69
Base 0.00 18.33 0.00 308,769.69

023139884 AMBAC FINANCIAL GROUP INC COMMON STOCK 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
7,900.000 1.000000 NHIH Local 23.825600 0.00 0.00 0.00 188,222.24
Base 23.825600 0.00 0.00 0.00 188,222.24

023139884 AMBAC FINANCIAL GROUP INC COMMON STOCK 28 Jun 2013 OPEN INSTINET USD/DTC
20,090.000 1.000000 NHHZ Local 23.830000 0.00 26.12 0.00 478,770.82
Base 23.830000 0.00 26.12 0.00 478,770.82

023139884 Total

27,990.000 Local 0.00 26.12 0.00 666,993.06
Base 0.00 26.12 0.00 666,993.06

02341W103 AMCOL INTERNATIONAL CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSD/DTC
8,850.000 1.000000 NHHZ Local 31.690000 0.00 11.51 0.00 280,468.01
Base 31.690000 0.00 11.51 0.00 280,468.01

023436108 AMEDISYS INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSb/DTC
270.000 1.000000 NHHZ Local 11.620000 0.00 0.35 0.00 3,137.75
Base 11.620000 0.00 0.35 0.00 3,137.75
023586100 AMERCO COMMON STOCK USD.2503 May 2013 08 May 2013 LOOP CAPITAL MARKETS uUSDh/DTC 0.02
100.000 1.000000 NHIH Local 164.007500 0.00 1.50 0.00 16,402.25
Base 164.007500 0.00 1.50 0.00 16,402.25
023586100 AMERCO COMMON STOCK USD.2514 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSD/DTC 0.02
82.000 1.000000 NHHZ Local 172.590000 0.00 1.23 0.00 14,153.61
Base 172.590000 0.00 1.23 0.00 14,153.61

023586100 AMERCO COMMON STOCK USD.2528 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
900.000 1.000000 NHIM Local 161.870400 0.00 0.00 0.00 145,683.36
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Base 161.870400 0.00 0.00 0.00 145,683.36
023586100 AMERCO COMMON STOCK USD.2528 Jun 2013 OPEN INSTINET USD/DTC
134.000 1.000000 NHHY Local 161.900000 0.00 0.17 0.00 21,694.77
Base 161.900000 0.00 0.17 0.00 21,694.77
023586100 Total
1,216.000 Local 0.00 2.90 0.00 197,933.99
Base 0.00 2.90 0.00 197,933.99
023608102 AMEREN CORPORATION COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
440.000 1.000000 NHHY Local 34.440000 0.00 0.57 0.00 15,154.17
Base 34.440000 0.00 0.57 0.00 15,154.17
02361E108 AMERESCO INC CL A COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET USD/DTC
8,220.000 1.000000 NHHZ Local 9.010000 0.00 10.69 0.00 74,072.89
Base 9.010000 0.00 10.69 0.00 74,072.89
023850100 AMERICAN APPAREL INC COMMON STOCK USD. 28 Jun2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
10,100.000 1.000000 NHIH Local 1.919600 0.00 0.00 0.00 19,387.96
Base 1.919600 0.00 0.00 0.00 19,387.96
023850100 AMERICAN APPAREL INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET USD/DTC
32,620.000 1.000000 NHHZ Local 1.920000 0.00 42.41 0.00 62,672.81
Base 1.920000 0.00 42.41 0.00 62,672.81
023850100 Total
42,720.000 Local 0.00 42.41 0.00 82,060.77
Base 0.00 42.41 0.00 82,060.77
024013104 AMERICAN ASSETS TRUST INC REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
510.000 1.000000 NHHZ Local 30.860000 0.00 0.66 0.00 15,739.26
Base 30.860000 0.00 0.66 0.00 15,739.26
024835100 AMERICAN CAMPUS COMMUNITIES REIT USD.01 03 Apr2013 08 Apr 2013 GOLDMAN SACHS + CO USD/DTC 0.01
19.000 1.000000 NHIB Local 45.820000 0.00 0.19 0.00 870.77
Base 45.820000 0.00 0.19 0.00 870.77
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024835100 AMERICAN CAMPUS COMMUNITIES REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
630.000 1.000000 NHHY Local 40.660000 0.00 0.82 0.00 25,616.62
Base 40.660000 0.00 0.82 0.00 25,616.62

024835100 Total

649.000 Local 0.00 1.01 0.00 26,487.39
Base 0.00 1.01 0.00 26,487.39
02503X105 AMERICAN CAPITAL AGENCY CORP REIT USD.01 16 Apr 2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
2,200.000 1.000000 NHHY Local 32.412200 0.00 33.00 0.00 71,339.84
Base 32.412200 0.00 33.00 0.00 71,339.84

28 Jun 2013  OPEN INSTINET USD/DTC
570.000 1.000000 NHHY Local 22.990000 0.00 0.74 0.00 13,105.04
Base 22.990000 0.00 0.74 0.00 13,105.04

02503X105 Total

2,770.000 Local 0.00 33.74 0.00 84,444.88
Base 0.00 33.74 0.00 84,444.88

02503Y103 AMERICAN CAPITAL LTD COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
30.000 1.000000 NHHY Local 12.670000 0.00 0.04 0.00 380.14
Base 12.670000 0.00 0.04 0.00 380.14

02504A104 AMERICAN CAPITAL MORTGAGE IN REIT 28 Jun 2013 OPEN INSTINET USD/DTC
190.000 1.000000 NHHZ Local 17.970000 0.00 0.25 0.00 3,414.55
Base 17.970000 0.00 0.25 0.00 3,414.55

025537101 AMERICAN ELECTRIC POWER COMMON STOCK USD6.528 Jun 2013 OPEN INSTINET USD/DTC
800.000 1.000000 NHHY Local 44.780000 0.00 1.04 0.00 35,825.04
Base 44.780000 0.00 1.04 0.00 35,825.04
02553E106 AMERICAN EAGLE OUTFITTERS COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
1,900.000 1.000000 NHIM Local 19.611100 0.00 28.50 0.00 37,289.59
Base 19.611100 0.00 28.50 0.00 37,289.59

02553E106 AMERICAN EAGLE OUTFITTERS COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
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910.000 1.000000 NHHY Local 18.260000 0.00 1.18 0.00 16,617.78
Base 18.260000 0.00 1.18 0.00 16,617.78
02553E106 Total
2,810.000 Local 0.00 29.68 0.00 53,907.37
Base 0.00 29.68 0.00 53,907.37
025676206 AMERICAN EQUITY INVT LIFE HL COMMON STOCK USD1. 16 Apr2013 19 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
400.000 1.000000 NHIH Local 14.290000 0.00 6.00 0.00 5,722.00
Base 14.290000 0.00 6.00 0.00 5,722.00
025676206 AMERICAN EQUITY INVT LIFE HL COMMON STOCK USD1. 16 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSD/DTC 0.02
2,180.000 1.000000 NHHZ Local 15.820400 0.00 32.70 0.00 34,521.17
Base 15.820400 0.00 32.70 0.00 34,521.17
025676206 Total

2,580.000 Local 0.00 38.70 0.00 40,243.17
Base 0.00 38.70 0.00 40,243.17

025932104 AMERICAN FINANCIAL GROUP INC COMMON STOCK NPV 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
2,400.000 1.000000 NHIM Local 48.901000 0.00 0.00 0.00 117,362.40
Base 48.901000 0.00 0.00 0.00 117,362.40

026375105 AMERICAN GREETINGS CORP CL A COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET USD/DTC
550.000 1.000000 NHHZ Local 18.220000 0.00 0.72 0.00 10,021.72
Base 18.220000 0.00 0.72 0.00 10,021.72
026874784 AMERICAN INTERNATIONAL GROUP ~ COMMON STOCK USD2.516 Apr 2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
410.000 1.000000 NHHY Local 39.324900 0.00 6.15 0.00 16,129.36
Base 39.324900 0.00 6.15 0.00 16,129.36
026874784 AMERICAN INTERNATIONAL GROUP ~ COMMON STOCK USD2.506 May 2013 09 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
3,125.000 1.000000 NHEY Local 45.154600 0.00 62.50 0.00 141,170.63
Base 45.154600 0.00 62.50 0.00 141,170.63

026874784 AMERICAN INTERNATIONAL GROUP ~ COMMON STOCK USD2.528 Jun 2013 OPEN INSTINET uUSD/DTC
34,240.000 1.000000 NHHY Local 44.700000 0.00 44.51 0.00 1,530,572.51
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Base 44.700000 0.00 44.51 0.00 1,5630,572.51
026874784 Total
37,775.000 Local 0.00 113.16 0.00 1,687,872.50
Base 0.00 113.16 0.00 1,687,872.50
028740108 AMERICAN PACIFIC CORP COMMON STOCK USD.1 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
1,000.000 1.000000 NHIH Local 28.344800 0.00 0.00 0.00 28,344.80
Base 28.344800 0.00 0.00 0.00 28,344.80
02916P103 AMERICAN RAILCAR INDUSTRIES COMMON STOCK USD.0114 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSsb/DTC 0.02
320.000 1.000000 NHHZ Local 32.908800 0.00 4.80 0.00 10,535.62
Base 32.908800 0.00 4.80 0.00 10,535.62
029177104 AMERICAN REALTY CAPITAL PROP REIT USD.01 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
26,900.000 1.000000 NHIH Local 15.257200 0.00 0.00 0.00 410,418.68
Base 15.257200 0.00 0.00 0.00 410,418.68
02917T104 AMERICAN REALTY CAPITAL PROP REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
72,130.000 1.000000 NHHZ Local 15.260000 0.00 93.77 0.00 1,100,797.57
Base 15.260000 0.00 93.77 0.00 1,100,797.57
029177104 Total
99,030.000 Local 0.00 93.77 0.00 1,511,216.25
Base 0.00 93.77 0.00 1,511,216.25
02927E303 AMERICAN RESIDENTIAL PROPERT REIT USD.01 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSsb/DTC
2,400.000 1.000000 NHIH Local 17.196900 0.00 0.00 0.00 41,272.56
Base 17.196900 0.00 0.00 0.00 41,272.56
02927E303 AMERICAN RESIDENTIAL PROPERT REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
7,710.000 1.000000 NHHZ Local 17.200000 0.00 10.02 0.00 132,622.02
Base 17.200000 0.00 10.02 0.00 132,622.02
02927E303 Total
10,110.000 Local 0.00 10.02 0.00 173,894.58
Base 0.00 10.02 0.00 173,894.58
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029429107 AMERICAN SCIENCE + ENGINEERI COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET USD/DTC
70.000 1.000000 NHHZ Local 56.000000 0.00 0.09 0.00 3,920.09
Base 56.000000 0.00 0.09 0.00 3,920.09

029899101 AMERICAN STATES WATER CO COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
550.000 1.000000 NHHZ Local 53.670000 0.00 0.72 0.00 29,519.22
Base 53.670000 0.00 0.72 0.00 29,519.22

030111108 AMERICAN SUPERCONDUCTOR CORP COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
4,750.000 1.000000 NHHZ Local 2.640000 0.00 6.18 0.00 12,546.18
Base 2.640000 0.00 6.18 0.00 12,546.18

030420103 AMERICAN WATER WORKS CO INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
330.000 1.000000 NHHY Local 41.230000 0.00 0.43 0.00 13,606.33
Base 41.230000 0.00 0.43 0.00 13,606.33
030506109 AMERICAN WOODMARK CORP COMMON STOCK NPV 16 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
410.000 1.000000 NHHZ Local 34.350400 0.00 6.15 0.00 14,089.81
Base 34.350400 0.00 6.15 0.00 14,089.81

03062T105 AMERICA S CAR MART INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
1,080.000 1.000000 NHHZ Local 43.240000 0.00 1.40 0.00 46,700.60
Base 43.240000 0.00 1.40 0.00 46,700.60

03070Q101 AMERISTAR CASINOS INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
30.000 1.000000 NHHZ Local 26.290000 0.00 0.04 0.00 788.74
Base 26.290000 0.00 0.04 0.00 788.74

03071H100 AMERISAFE INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
430.000 1.000000 NHHZ Local 32.390000 0.00 0.56 0.00 13,928.26
Base 32.390000 0.00 0.56 0.00 13,928.26
03073E105 AMERISOURCEBERGEN CORP COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
900.000 1.000000 NHIM Local 53.705000 0.00 13.50 0.00 48,348.00
Base 53.705000 0.00 13.50 0.00 48,348.00
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03076C106 AMERIPRISE FINANCIAL INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
14,800.000 1.000000 NHIM Local 80.865200 0.00 0.00 0.00 1,196,804.96
Base 80.865200 0.00 0.00 0.00 1,196,804.96

031001100 AMES NATIONAL CORP COMMON STOCK USD2. 28 Jun 2013 OPEN INSTINET USD/DTC
490.000 1.000000 NHHZ Local 22.760000 0.00 0.64 0.00 11,153.04
Base 22.760000 0.00 0.64 0.00 11,153.04
031100100 AMETEK INC COMMON STOCK USD.0115 Apr 2013 18 Apr 2013 LIQUIDNETINC USD/DTC 0.02
28,365.000 1.000000 NHDZ Local 39.818500 0.00 567.30 0.00 1,130,019.05
Base 39.818500 0.00 567.30 0.00 1,130,019.05
15 Apr2013 18 Apr 2013 J.P. MORGAN SECURITIES INC. uUSD/DTC 0.04
32,735.000 1.000000 NHDZ Local 39.812300 0.00 1,309.40 0.00 1,304,565.04
Base 39.812300 0.00 1,309.40 0.00 1,304,565.04

031100100 AMETEK INC COMMON STOCK USD.0130 Apr 2013 03 May 2013 MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
800.000 1.000000 NHIM Local 40.706600 0.00 0.00 0.00 32,565.28
Base 40.706600 0.00 0.00 0.00 32,565.28
031100100 AMETEK INC COMMON STOCK USD.0111 Jun 2013 14 Jun 2013 APEX CLEARING CORPORATION USD/DTC 0.02
3,400.000 1.000000 NHEY Local 42.590600 0.00 68.00 0.00 144,876.04
Base 42.590600 0.00 68.00 0.00 144,876.04

031100100 AMETEK INC COMMON STOCK USD.0113 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP uUSD/DTC
700.000 1.000000 NHIM Local 42.730000 0.00 0.00 0.00 29,911.00
Base 42.730000 0.00 0.00 0.00 29,911.00

031100100 Total

66,000.000 Local 0.00 1,944.70 0.00 2,641,936.41
Base 0.00 1,944.70 0.00 2,641,936.41

032095101 AMPHENOL CORP CL A COMMON STOCK USD. 30 Apr2013 03 May 2013 INTERNAL SWAP DVP USD/DTC
100.000 1.000000 NHIM Local 75.520000 0.00 0.00 0.00 7,552.00
Base 75.520000 0.00 0.00 0.00 7,552.00

30 Apr2013 03 May 2013 INTERNAL SWAP DVP uUSD/DTC
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400.000 1.000000 NHIM Local 75.520000 0.00 0.00 0.00 30,208.00
Base 75.520000 0.00 0.00 0.00 30,208.00
10 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS uUsSb/DTC 0.02
500.000 1.000000 NHIM Local 77.854000 0.00 7.50 0.00 38,934.50
Base 77.854000 0.00 7.50 0.00 38,934.50
032095101 Total
1,000.000 Local 0.00 7.50 0.00 76,694.50
Base 0.00 7.50 0.00 76,694.50
03216B208 AMREIT INC REIT USD.01 28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
2,100.000 1.000000 NHIH Local 19.336500 0.00 0.00 0.00 40,606.65
Base 19.336500 0.00 0.00 0.00 40,606.65
03216B208 AMREIT INC REIT USD.01 28 Jun 2013 OPEN INSTINET uUSsb/DTC
7,200.000 1.000000 NHHZ Local 19.340000 0.00 9.36 0.00 139,257.36
Base 19.340000 0.00 9.36 0.00 139,257.36
03216B208 Total
9,300.000 Local 0.00 9.36 0.00 179,864.01
Base 0.00 9.36 0.00 179,864.01
03232P405 AMSURG CORP COMMON STOCK NPV~ 28 Jun 2013 OPEN INSTINET uUSb/DTC
880.000 1.000000 NHHZ Local 35.100000 0.00 1.14 0.00 30,889.14
Base 35.100000 0.00 1.14 0.00 30,889.14
032359309 AMTRUST FINANCIAL SERVICES COMMON STOCK USD.0120 May 2013 23 May 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.04
1,160.000 1.000000 NHHO Local 32.168600 0.00 40.60 0.00 37,356.18
Base 32.168600 0.00 40.60 0.00 37,356.18
032420101 ANACOR PHARMACEUTICALS INC COMMON STOCK USD. 03 Jun 2013 06 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.01
1,800.000 1.000000 NHIH Local 5.417200 0.00 18.00 0.00 9,768.96
Base 5.417200 0.00 18.00 0.00 9,768.96
032515108 ANADIGICS INC COMMON STOCK USD.0116 Apr 2013 19 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.01
3,500.000 1.000000 NHIH Local 1.932900 0.00 35.00 0.00 6,800.15
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Base 1.932900 0.00 35.00 0.00 6,800.15
032515108 ANADIGICS INC COMMON STOCK USD.0114 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSD/DTC 0.02
6,550.000 1.000000 NHHZ Local 2.120000 0.00 98.25 0.00 13,984.25
Base 2.120000 0.00 98.25 0.00 13,984.25

28 Jun 2013 OPEN INSTINET uUSD/DTC
370.000 1.000000 NHHZ Local 2.200000 0.00 0.48 0.00 814.48
Base 2.200000 0.00 0.48 0.00 814.48

032515108 Total

10,420.000 Local 0.00 133.73 0.00 21,598.88
Base 0.00 133.73 0.00 21,598.88

032654105 ANALOG DEVICES INC COMMON STOCK USD. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
24,000.000 1.000000 NHIM Local 45.051800 0.00 0.00 0.00 1,081,243.20
Base 45.051800 0.00 0.00 0.00 1,081,243.20

032657207 ANALOGIC CORP COMMON STOCK USD.0528 Jun 2013  OPEN INSTINET uUSD/DTC
3,810.000 1.000000 NHHZ Local 72.830000 0.00 4.95 0.00 277,487.25
Base 72.830000 0.00 4.95 0.00 277,487.25
034164103 ANDERSONS INC/THE COMMON STOCK NPV 03 May 2013 08 May 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
100.000 1.000000 NHIH Local 55.147500 0.00 1.50 0.00 5,516.25
Base 55.147500 0.00 1.50 0.00 5,516.25

034164103 ANDERSONS INC/THE COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET uUSD/DTC
180.000 1.000000 NHHZ Local 53.190000 0.00 0.23 0.00 9,574.43
Base 53.190000 0.00 0.23 0.00 9,574.43

034164103 Total

280.000 Local 0.00 1.73 0.00 15,090.68
Base 0.00 1.73 0.00 15,090.68

034754101 ANGIE S LIST INC COMMON STOCK USD. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
1,000.000 1.000000 NHIH Local 26.545100 0.00 0.00 0.00 26,545.10
Base 26.545100 0.00 0.00 0.00 26,545.10
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034754101 ANGIE S LIST INC COMMON STOCK USD. 28 Jun 2013  OPEN INSTINET USD/DTC
10,340.000 1.000000 NHHZ Local 26.550000 0.00 13.44 0.00 274,540.44
Base 26.550000 0.00 13.44 0.00 274,540.44
034754101 Total

11,340.000 Local 0.00 13.44 0.00 301,085.54
Base 0.00 13.44 0.00 301,085.54
03524A108 ANHEUSER BUSCH INBEV SPN ADR  ADR 15 Apr2013 18 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
2,825.000 1.000000 NHEY Local 98.866900 0.00 56.50 0.00 279,355.49
Base 98.866900 0.00 56.50 0.00 279,355.49

035255108 ANIKA THERAPEUTICS INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
2,800.000 1.000000 NHHZ Local 17.000000 0.00 3.64 0.00 47,603.64
Base 17.000000 0.00 3.64 0.00 47,603.64
035290105 ANIXTER INTERNATIONAL INC COMMON STOCK USD1. 10 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
100.000 1.000000 NHIH Local 77.255700 0.00 1.50 0.00 7,727.07
Base 77.255700 0.00 1.50 0.00 7,727.07

035290105 ANIXTER INTERNATIONAL INC COMMON STOCK USD1. 28 Jun2013 OPEN INSTINET USD/DTC
300.000 1.000000 NHHZ Local 75.810000 0.00 0.39 0.00 22,743.39
Base 75.810000 0.00 0.39 0.00 22,743.39

035290105 Total

400.000 Local 0.00 1.89 0.00 30,470.46
Base 0.00 1.89 0.00 30,470.46

035710409 ANNALY CAPITAL MANAGEMENT IN  REIT USD.01 28 Jun 2013  OPEN INSTINET USD/DTC
450.000 1.000000 NHHY Local 12.570000 0.00 0.59 0.00 5,657.09
Base 12.570000 0.00 0.59 0.00 5,657.09

036007104 ANNIE S INC COMMON STOCK USD. 28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
1,400.000 1.000000 NHIH Local 42.732200 0.00 0.00 0.00 59,825.08
Base 42.732200 0.00 0.00 0.00 59,825.08
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03662Q105 ANSYS INC COMMON STOCK USD.0130 Apr 2013 03 May 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
200.000 1.000000 NHIM Local 80.856600 0.00 0.00 0.00 16,171.32
Base 80.856600 0.00 0.00 0.00 16,171.32

30 Apr2013 03 May 2013 INTERNAL SWAP DVP uUSsb/DTC
200.000 1.000000 NHIM Local 80.860000 0.00 0.00 0.00 16,172.00
Base 80.860000 0.00 0.00 0.00 16,172.00

13Jun 2013 18 Jun 2013 INTERNAL SWAP DVP uUSb/DTC
300.000 1.000000 NHIM Local 73.960000 0.00 0.00 0.00 22,188.00
Base 73.960000 0.00 0.00 0.00 22,188.00

03662Q105 Total

700.000 Local 0.00 0.00 0.00 54,531.32
Base 0.00 0.00 0.00 54,531.32
037347101 ANWORTH MORTGAGE ASSET CORP  REIT USD.01 03 May 2013 08 May 2013 BARCLAYS CAPITAL LE uUSDh/DTC 0.01
1,200.000 1.000000 NHIH Local 6.140800 0.00 12.00 0.00 7,380.96
Base 6.140800 0.00 12.00 0.00 7,380.96
037347101 ANWORTH MORTGAGE ASSET CORP  REIT USD.01 16 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSD/DTC 0.02
4,090.000 1.000000 NHHZ Local 6.012300 0.00 61.35 0.00 24,651.66
Base 6.012300 0.00 61.35 0.00 24,651.66

28 Jun 2013 OPEN INSTINET uUSb/DTC
1,040.000 1.000000 NHHZ Local 5.600000 0.00 1.35 0.00 5,825.35
Base 5.600000 0.00 1.35 0.00 5,825.35

037347101 Total

6,330.000 Local 0.00 74.70 0.00 37,857.97
Base 0.00 74.70 0.00 37,857.97
037411105 APACHE CORP COMMON STOCK USD. 18 Apr2013 23 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
500.000 1.000000 NHDM Local 70.830000 0.00 7.50 0.00 35,422.50
Base 70.830000 0.00 7.50 0.00 35,422.50

037411105 APACHE CORP COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSsb/DTC
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680.000 1.000000 NHHY Local 83.830000 0.00 0.88 0.00 57,005.28
Base 83.830000 0.00 0.88 0.00 57,005.28
037411105 Total
1,180.000 Local 0.00 8.38 0.00 92,427.78
Base 0.00 8.38 0.00 92,427.78
03748R101 APARTMENT INVT + MGMT CO A REIT USD.01 01 Apr2013 04 Apr 2013 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.02
4,200.000 1.000000 NHEZ Local 30.618100 0.00 84.00 0.00 128,680.02
Base 30.618100 0.00 84.00 0.00 128,680.02
03748R101 APARTMENT INVT + MGMT CO A REIT USD.01 13Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
600.000 1.000000 NHIM Local 29.160000 0.00 0.00 0.00 17,496.00
Base 29.160000 0.00 0.00 0.00 17,496.00
03748R101 APARTMENT INVT + MGMT CO A REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
1,070.000 1.000000 NHHY Local 30.040000 0.00 1.39 0.00 32,144.19
Base 30.040000 0.00 1.39 0.00 32,144.19
03748R101 Total
5,870.000 Local 0.00 85.39 0.00 178,320.21
Base 0.00 85.39 0.00 178,320.21
037604105 APOLLO GROUP INC CL A COMMON STOCK NPV~ 18 Apr2013 23 Apr 2013 LOOP CAPITAL MARKETS uUSb/DTC 0.02
700.000 1.000000 NHDM Local 17.410000 0.00 10.50 0.00 12,197.50
Base 17.410000 0.00 10.50 0.00 12,197.50
037604105 APOLLO GROUP INC CL A COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
3,940.000 1.000000 NHHY Local 17.720000 0.00 5.12 0.00 69,821.92
Base 17.720000 0.00 5.12 0.00 69,821.92
037604105 Total
4,640.000 Local 0.00 15.62 0.00 82,019.42
Base 0.00 15.62 0.00 82,019.42
03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 22 Mar 2013 10 Apr 2013 6 AUTREPAT-STK/$ DIV uUSsb/DTC
2,708.843 1.000000 NHHZ Local 8.372799 0.00 0.00 0.00 22,680.60
Base 8.372799 0.00 0.00 0.00 22,680.60
Page 309 Prepared by State Street




Purchase Report by Report Date

Composite ST TE STREET
April 1, 2013 to June 30, 2013 View Date: July 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. 22 Mar 2013 10 Apr 2013 6 AUTREPAT-STK/$ DIV uUSD/DTC
870.414 1.000000 NHIH Local 8.372797 0.00 0.00 0.00 7,287.80
Base 8.372797 0.00 0.00 0.00 7,287.80

31 May 2013 05 Jun 2013 MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
4,500.000 1.000000 NHIH Local 8.287100 0.00 0.00 0.00 37,291.95
Base 8.287100 0.00 0.00 0.00 37,291.95
03761U106 APOLLO INVESTMENT CORP COMMON STOCK USD. 14 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
10,190.000 1.000000 NHHZ Local 8.111800 0.00 152.85 0.00 82,812.09
Base 8.111800 0.00 152.85 0.00 82,812.09

28 Jun 2013 OPEN INSTINET uUSD/DTC
190.000 1.000000 NHHZ Local 7.740000 0.00 0.25 0.00 1,470.85
Base 7.740000 0.00 0.25 0.00 1,470.85

03761U106 Total

18,459.257 Local 0.00 153.10 0.00 151,543.29
Base 0.00 153.10 0.00 151,543.29
03762U105 APOLLO COMMERCIAL REAL ESTAT REIT USD.01 16 Apr 2013 19 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
300.000 1.000000 NHIH Local 17.127600 0.00 4.50 0.00 5,142.78
Base 17.127600 0.00 4.50 0.00 5,142.78
03762U105 APOLLO COMMERCIAL REAL ESTAT REIT USD.01 16 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSD/DTC 0.02
3,940.000 1.000000 NHHZ Local 17.963800 0.00 59.10 0.00 70,836.47
Base 17.963800 0.00 59.10 0.00 70,836.47

03762U105 APOLLO COMMERCIAL REAL ESTAT REIT USD.01 28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
900.000 1.000000 NHIH Local 15.877100 0.00 0.00 0.00 14,289.39
Base 15.877100 0.00 0.00 0.00 14,289.39

03762U105 APOLLO COMMERCIAL REAL ESTAT REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
3,290.000 1.000000 NHHZ Local 15.880000 0.00 4.28 0.00 52,249.48
Base 15.880000 0.00 4.28 0.00 52,249.48
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03762U105 Total
8,430.000 Local 0.00 67.88 0.00 142,518.12
Base 0.00 67.88 0.00 142,518.12
03763V102 APOLLO RESIDENTIAL MORTGAGE REIT USD.01 16 Apr 2013 19 Apr 2013 LOOP CAPITAL MARKETS uUSDh/DTC 0.02
300.000 1.000000 NHIH Local 21.823600 0.00 4.50 0.00 6,551.58
Base 21.823600 0.00 4.50 0.00 6,551.58
03763V102 APOLLO RESIDENTIAL MORTGAGE REIT USD.01 16 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSDh/DTC 0.02
3,810.000 1.000000 NHHZ Local 21.357800 0.00 57.15 0.00 81,430.37
Base 21.357800 0.00 57.15 0.00 81,430.37
28 Jun 2013 OPEN INSTINET uUSb/DTC
2,420.000 1.000000 NHHZ Local 16.480000 0.00 3.15 0.00 39,884.75
Base 16.480000 0.00 3.15 0.00 39,884.75
03763V102 Total
6,530.000 Local 0.00 64.80 0.00 127,866.70
Base 0.00 64.80 0.00 127,866.70
037833100 APPLE INC COMMON STOCK NPV~ 18 Apr2013 23 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
133.000 1.000000 NHDM Local 392.319800 0.00 2.00 0.00 52,180.53
Base 392.319800 0.00 2.00 0.00 52,180.53
037833100 APPLE INC COMMON STOCK NPV~ 28 Jun 2013 OPEN INSTINET uUSsb/DTC
9,218.000 1.000000 NHHY Local 396.080000 0.00 11.98 0.00 3,651,077.42
Base 396.080000 0.00 11.98 0.00 3,651,077.42
037833100 Total
9,351.000 Local 0.00 13.98 0.00 3,703,257.95
Base 0.00 13.98 0.00 3,703,257.95
038222105 APPLIED MATERIALS INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
182,600.000 1.000000 NHIM Local 14.907300 0.00 0.00 0.00 2,722,072.98
Base 14.907300 0.00 0.00 0.00 2,722,072.98
038336103 APTARGROUP INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
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4,800.000 1.000000 NHIM Local 55.199900 0.00 0.00 0.00 264,959.52
Base 55.199900 0.00 0.00 0.00 264,959.52

03834A103 APPROACH RESOURCES INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
8,660.000 1.000000 NHHZ Local 24.570000 0.00 11.26 0.00 212,787.46
Base 24.570000 0.00 11.26 0.00 212,787.46

03836W103 AQUA AMERICA INC COMMON STOCK USD.5 13 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
600.000 1.000000 NHIM Local 31.320000 0.00 0.00 0.00 18,792.00
Base 31.320000 0.00 0.00 0.00 18,792.00

28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
24,100.000 1.000000 NHIM Local 31.284300 0.00 0.00 0.00 753,951.63
Base 31.284300 0.00 0.00 0.00 753,951.63

03836W103 Total

24,700.000 Local 0.00 0.00 0.00 772,743.63
Base 0.00 0.00 0.00 772,743.63

038465100 ARABIAN AMERICAN DEVELOPMENT  COMMON STOCK USD.1 28 Jun 2013 OPEN INSTINET USD/DTC
930.000 1.000000 NHHZ Local 8.700000 0.00 1.21 0.00 8,092.21
Base 8.700000 0.00 1.21 0.00 8,092.21
03875Q108 ARBITRON INC COMMON STOCK USD.5 03 May 2013 08 May 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
100.000 1.000000 NHIH Local 46.730000 0.00 1.50 0.00 4,674.50
Base 46.730000 0.00 1.50 0.00 4,674.50

039380100 ARCH COAL INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET uUSD/DTC
1,340.000 1.000000 NHHZ Local 3.780000 0.00 1.74 0.00 5,066.94
Base 3.780000 0.00 1.74 0.00 5,066.94
040047102 ARENA PHARMACEUTICALS INC COMMON STOCK USD. 03 May 2013 08 May 2013 LOOP CAPITAL MARKETS uUSD/DTC 0.01
600.000 1.000000 NHIH Local 7.551700 0.00 6.00 0.00 4,537.02
Base 7.551700 0.00 6.00 0.00 4,537.02

040047102 ARENA PHARMACEUTICALS INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET USD/DTC
80.000 1.000000 NHHZ Local 7.700000 0.00 0.10 0.00 616.10
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Base 7.700000 0.00 0.10 0.00 616.10
040047102 Total

680.000 Local 0.00 6.10 0.00 5,153.12
Base 0.00 6.10 0.00 5,153.12

04010E109 ARGAN INC COMMON STOCK USD.1528 Jun 2013  OPEN INSTINET uUSDh/DTC
3,440.000 1.000000 NHHZ Local 15.600000 0.00 4.47 0.00 53,668.47
Base 15.600000 0.00 4.47 0.00 53,668.47

04010L103 ARES CAPITAL CORP COMMON STOCK USD. 18 Mar 2013 04 Apr 2013 3 AUTREPAT-STK/$ DIV uUSsb/DTC
234.697 1.000000 NHHY Local 18.100018 0.00 0.00 0.00 4,248.02
Base 18.100018 0.00 0.00 0.00 4,248.02

28 Jun 2013 OPEN INSTINET uUSb/DTC
1,020.000 1.000000 NHHY Local 17.200000 0.00 1.33 0.00 17,545.33
Base 17.200000 0.00 1.33 0.00 17,545.33

04010L103 Total

1,254.697 Local 0.00 1.33 0.00 21,793.35
Base 0.00 1.33 0.00 21,793.35

040790107 ARKANSAS BEST CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSDh/DTC
230.000 1.000000 NHHZ Local 22.950000 0.00 0.30 0.00 5,278.80
Base 22.950000 0.00 0.30 0.00 5,278.80
041356205 ARLINGTON ASSET INVESTMENT A COMMON STOCK USD.0105 Apr 2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED uUSsb/DTC 0.02
600.000 1.000000 NHIH Local 25.706700 0.00 9.00 0.00 15,433.02
Base 25.706700 0.00 9.00 0.00 15,433.02
041356205 ARLINGTON ASSET INVESTMENT A COMMON STOCK USD.0116 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSb/DTC 0.02
1,670.000 1.000000 NHHZ Local 28.825400 0.00 25.05 0.00 48,163.47
Base 28.825400 0.00 25.05 0.00 48,163.47

28 Jun 2013 OPEN INSTINET USD/DTC
1,000.000 1.000000 NHHZ Local 26.740000 0.00 1.30 0.00 26,741.30
Base 26.740000 0.00 1.30 0.00 26,741.30
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041356205 Total
3,270.000 Local 0.00 35.35 0.00 90,337.79
Base 0.00 35.35 0.00 90,337.79
04208T108 ARMADA HOFFLER PROPERTIES IN REIT 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
3,300.000 1.000000 NHIH Local 11.777800 0.00 0.00 0.00 38,866.74
Base 11.777800 0.00 0.00 0.00 38,866.74
04208T108 ARMADA HOFFLER PROPERTIES IN REIT 28 Jun 2013 OPEN INSTINET USD/DTC
10,690.000 1.000000 NHHZ Local 11.780000 0.00 13.90 0.00 125,942.10
Base 11.780000 0.00 13.90 0.00 125,942.10
04208T108 Total
13,990.000 Local 0.00 13.90 0.00 164,808.84
Base 0.00 13.90 0.00 164,808.84
042315101 ARMOUR RESIDENTIAL REIT INC REIT USD.0001 16 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
2,790.000 1.000000 NHHZ Local 5.985000 0.00 41.85 0.00 16,740.00
Base 5.985000 0.00 41.85 0.00 16,740.00
28 Jun 2013 OPEN INSTINET uUSD/DTC
1,770.000 1.000000 NHHZ Local 4.710000 0.00 2.30 0.00 8,339.00
Base 4.710000 0.00 2.30 0.00 8,339.00
042315101 Total
4,560.000 Local 0.00 44.15 0.00 25,079.00
Base 0.00 44.15 0.00 25,079.00
04269E107 ARQULE INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
1,930.000 1.000000 NHHZ Local 2.320000 0.00 2.51 0.00 4,480.11
Base 2.320000 0.00 2.51 0.00 4,480.11
04270V106 ARRIS GROUP INC COMMON STOCK USD.0116 Apr 2013 16 Apr 2013 MERGER NON CASH USD/DTC
54,680.000 1.000000 NHHZ Local 11.245598 0.00 0.00 0.00 614,909.33
Base 11.245598 0.00 0.00 0.00 614,909.33
04270V106 ARRIS GROUP INC COMMON STOCK USD.0116 Apr 2013 16 Apr 2013 MERGER NON CASH uUSD/DTC
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20,150.000 1.000000 NHIH Local 11.473884 0.00 0.00 0.00 231,198.77
Base 11.473884 0.00 0.00 0.00 231,198.77
04270V106 Total
74,830.000 Local 0.00 0.00 0.00 846,108.10
Base 0.00 0.00 0.00 846,108.10
042735100 ARROW ELECTRONICS INC COMMON STOCK USD1. 28 Jun2013 OPEN INSTINET USD/DTC
140.000 1.000000 NHHY Local 39.850000 0.00 0.18 0.00 5,579.18
Base 39.850000 0.00 0.18 0.00 5,579.18
042744102 ARROW FINANCIAL CORP COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET USD/DTC
260.000 1.000000 NHHZ Local 24.750000 0.00 0.34 0.00 6,435.34
Base 24.750000 0.00 0.34 0.00 6,435.34
043136100 ARTHROCARE CORP COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSsb/DTC
170.000 1.000000 NHHZ Local 34.530000 0.00 0.22 0.00 5,870.32
Base 34.530000 0.00 0.22 0.00 5,870.32
04316A108 ARTISAN PARTNERS ASSET MANAG  COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
1,200.000 1.000000 NHIM Local 49.900900 0.00 0.00 0.00 59,881.08
Base 49.900900 0.00 0.00 0.00 59,881.08
04316A108 ARTISAN PARTNERS ASSET MANAG ~ COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
330.000 1.000000 NHHY Local 49.910000 0.00 0.43 0.00 16,470.73
Base 49.910000 0.00 0.43 0.00 16,470.73
04316A108 Total
1,530.000 Local 0.00 0.43 0.00 76,351.81
Base 0.00 0.43 0.00 76,351.81
043436104 ASBURY AUTOMOTIVE GROUP COMMON STOCK USD.0116 Apr 2013 19 Apr 2013 LOOP CAPITAL MARKETS uUSsb/DTC 0.02
200.000 1.000000 NHIH Local 35.441000 0.00 3.00 0.00 7,091.20
Base 35.441000 0.00 3.00 0.00 7,091.20
28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
500.000 1.000000 NHIH Local 40.092700 0.00 0.00 0.00 20,046.35
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Base 40.092700 0.00 0.00 0.00 20,046.35
043436104 ASBURY AUTOMOTIVE GROUP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
270.000 1.000000 NHHZ Local 40.100000 0.00 0.35 0.00 10,827.35
Base 40.100000 0.00 0.35 0.00 10,827.35
043436104 Total
970.000 Local 0.00 3.35 0.00 37,964.90
Base 0.00 3.35 0.00 37,964.90
04351G101 ASCENA RETAIL GROUP INC COMMON STOCK USD.0113 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
1,100.000 1.000000 NHIM Local 17.950000 0.00 0.00 0.00 19,745.00
Base 17.950000 0.00 0.00 0.00 19,745.00
04351G101 ASCENA RETAIL GROUP INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
4,420.000 1.000000 NHHY Local 17.450000 0.00 5.75 0.00 77,134.75
Base 17.450000 0.00 5.75 0.00 77,134.75
04351G101 Total
5,520.000 Local 0.00 5.75 0.00 96,879.75
Base 0.00 5.75 0.00 96,879.75
044103109 ASHFORD HOSPITALITY TRUST REIT USD.01 14 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
770.000 1.000000 NHHZ Local 13.958100 0.00 11.55 0.00 10,759.29
Base 13.958100 0.00 11.55 0.00 10,759.29
044209104 ASHLAND INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
160.000 1.000000 NHHY Local 83.500000 0.00 0.21 0.00 13,360.21
Base 83.500000 0.00 0.21 0.00 13,360.21
045327103 ASPEN TECHNOLOGY INC COMMON STOCK USD.1 23 May 2013 29 May 2013 RBC CAPITAL MARKETS USD/DTC 0.01
4,340.000 1.000000 NHDU Local 30.016400 0.00 21.70 0.00 130,292.88
Base 30.016400 0.00 21.70 0.00 130,292.88
24 May 2013 30 May 2013 RBC CAPITAL MARKETS USD/DTC 0.01
6,280.000 1.000000 NHDU Local 30.073100 0.00 31.40 0.00 188,890.47
Base 30.073100 0.00 31.40 0.00 188,890.47
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28 May 2013 31 May 2013 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.03
2,110.000 1.000000 NHDU Local 30.931500 0.00 63.30 0.00 65,328.77
Base 30.931500 0.00 63.30 0.00 65,328.77
28 May 2013 31 May 2013 CANTOR FITZGERALD + CO. USD/DTC 0.02
2,570.000 1.000000 NHDU Local 30.747700 0.00 51.40 0.00 79,072.99
Base 30.747700 0.00 51.40 0.00 79,072.99
045327103 Total

15,300.000 Local 0.00 167.80 0.00 463,585.11
Base 0.00 167.80 0.00 463,585.11
045487105 ASSOCIATED BANC CORP COMMON STOCK USD.0116 Apr2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
1,120.000 1.000000 NHHY Local 14.360000 0.00 16.80 0.00 16,100.00
Base 14.360000 0.00 16.80 0.00 16,100.00
045604105 ASSOCIATED ESTATES REALTY CP 20 May 2013 23 May 2013 J.P. MORGAN SECURITIES INC. USD/DTC 0.04
2,000.000 1.000000 NHHO Local 18.668000 0.00 70.00 0.00 37,406.00
Base 18.668000 0.00 70.00 0.00 37,406.00
21 May 2013 24 May 2013 J.P. MORGAN SECURITIES INC. USD/DTC 0.04
740.000 1.000000 NHHO Local 18.923600 0.00 25.90 0.00 14,029.36
Base 18.923600 0.00 25.90 0.00 14,029.36
29 May 2013 03 Jun 2013 J.P. MORGAN SECURITIES INC. UsSD/DTC 0.04
3,420.000 1.000000 NHHO Local 16.860000 0.00 119.70 0.00 57,780.90
Base 16.860000 0.00 119.70 0.00 57,780.90

045604105 ASSOCIATED ESTATES REALTY CP 28 Jun 2013 OPEN INSTINET USD/DTC
13,240.000 1.000000 NHHZ Local 16.080000 0.00 17.21 0.00 212,916.41
Base 16.080000 0.00 17.21 0.00 212,916.41

045604105 Total

19,400.000 Local 0.00 232.81 0.00 322,132.67
Base 0.00 232.81 0.00 322,132.67

046224101 ASTEC INDUSTRIES INC COMMON STOCK USD.2 28 Jun 2013 OPEN INSTINET USD/DTC
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340.000 1.000000 NHHZ Local 34.290000 0.00 0.44 0.00 11,659.04
Base 34.290000 0.00 0.44 0.00 11,659.04
04624B103 ASTEX PHARMACEUTICALS COMMON STOCK USD. 16 Apr2013 19 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.01
1,200.000 1.000000 NHIH Local 6.272500 0.00 12.00 0.00 7,539.00
Base 6.272500 0.00 12.00 0.00 7,539.00

046265104 ASTORIA FINANCIAL CORP COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
1,170.000 1.000000 NHHZ Local 10.780000 0.00 1.52 0.00 12,614.12
Base 10.780000 0.00 1.52 0.00 12,614.12
04685W103 ATHENAHEALTH INC COMMON STOCK USD.0101 May 2013 06 May 2013 CABRERA CAPITAL MARKETS uUSsb/DTC 0.02
220.000 1.000000 NHDU Local 95.654100 0.00 4.40 0.00 21,048.30
Base 95.654100 0.00 4.40 0.00 21,048.30

04878Q863 ATLANTIC POWER CORP COMMON STOCK 28 Jun 2013 OPEN INSTINET uUSb/DTC
6,630.000 1.000000 NHHZ Local 3.940000 0.00 8.62 0.00 26,130.82
Base 3.940000 0.00 8.62 0.00 26,130.82

049513104 ATMEL CORP COMMON STOCK USD. 28 Jun2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
87,600.000 1.000000 NHIM Local 7.348700 0.00 0.00 0.00 643,746.12
Base 7.348700 0.00 0.00 0.00 643,746.12

049560105 ATMOS ENERGY CORP COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
250.000 1.000000 NHHY Local 41.060000 0.00 0.33 0.00 10,265.33
Base 41.060000 0.00 0.33 0.00 10,265.33

050095108 ATWOOD OCEANICS INC COMMON STOCK USD1. 28 Jun2013 OPEN INSTINET USD/DTC
270.000 1.000000 NHHY Local 52.050000 0.00 0.35 0.00 14,053.85
Base 52.050000 0.00 0.35 0.00 14,053.85

05070J102 AUDIENCE INC COMMON STOCK USD. 28 Jun2013 OPEN INSTINET USD/DTC
2,510.000 1.000000 NHHZ Local 13.210000 0.00 3.26 0.00 33,160.36
Base 13.210000 0.00 3.26 0.00 33,160.36
052769106 AUTODESK INC COMMON STOCK USD.0103 Apr 2013 08 Apr 2013 GOLDMAN SACHS + CO uUSsb/DTC 0.01
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29.000 1.000000 NHIB Local 39.200000 0.00 0.29 0.00 1,137.09
Base 39.200000 0.00 0.29 0.00 1,137.09

052769106 AUTODESK INC COMMON STOCK USD.0113 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP uUSD/DTC
600.000 1.000000 NHIM Local 35.880000 0.00 0.00 0.00 21,528.00
Base 35.880000 0.00 0.00 0.00 21,528.00

052769106 AUTODESK INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
1,870.000 1.000000 NHHY Local 33.940000 0.00 243 0.00 63,470.23
Base 33.940000 0.00 2.43 0.00 63,470.23

052769106 Total

2,499.000 Local 0.00 2.72 0.00 86,135.32
Base 0.00 2.72 0.00 86,135.32

05329W102 AUTONATION INC COMMON STOCK USD.0128 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
6,900.000 1.000000 NHIM Local 43.382100 0.00 0.00 0.00 299,336.49
Base 43.382100 0.00 0.00 0.00 299,336.49
053332102 AUTOZONE INC COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS uUSD/DTC 0.02
200.000 1.000000 NHIM Local 417.340000 0.00 3.00 0.00 83,471.00
Base 417.340000 0.00 3.00 0.00 83,471.00
053484101 AVALONBAY COMMUNITIES INC REIT USD.01 13Jun 2013 18 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSD/DTC 0.02
407.000 1.000000 NHDM Local 134.671000 0.00 6.11 0.00 54,817.21
Base 134.671000 0.00 6.11 0.00 54,817.21

053484101 AVALONBAY COMMUNITIES INC REIT USD.01 28 Jun 2013 OPEN INSTINET uUSD/DTC
790.000 1.000000 NHHY Local 134.910000 0.00 1.03 0.00 106,579.93
Base 134.910000 0.00 1.03 0.00 106,579.93

053484101 Total

1,197.000 Local 0.00 7.14 0.00 161,397.14
Base 0.00 7.14 0.00 161,397.14
05348P401 AVANIR PHARMACEUTICALS INC A COMMON STOCK NPV 03 Jun 2013 06 Jun 2013 LOOP CAPITAL MARKETS uUSD/DTC 0.01
4,100.000 1.000000 NHIH Local 3.385100 0.00 41.00 0.00 13,919.91
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Base 3.385100 0.00 41.00 0.00 13,919.91

053588109 AVEO PHARMACEUTICALS INC COMMON STOCK 28 Jun 2013 OPEN INSTINET USD/DTC
27,470.000 1.000000 NHHZ Local 2.500000 0.00 35.71 0.00 68,710.71
Base 2.500000 0.00 35.71 0.00 68,710.71

053611109 AVERY DENNISON CORP COMMON STOCK USD1. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSsb/DTC
7,300.000 1.000000 NHIM Local 42.752200 0.00 0.00 0.00 312,091.06
Base 42.752200 0.00 0.00 0.00 312,091.06

05367P100 AVID TECHNOLOGY INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
240.000 1.000000 NHHZ Local 5.880000 0.00 0.31 0.00 1,411.51
Base 5.880000 0.00 0.31 0.00 1,411.51
053774105 AVIS BUDGET GROUP INC COMMON STOCK USD.0116 Apr 2013 19 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
200.000 1.000000 NHIH Local 28.026700 0.00 3.00 0.00 5,608.34
Base 28.026700 0.00 3.00 0.00 5,608.34
10 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS uUSsb/DTC 0.02
200.000 1.000000 NHIH Local 33.658600 0.00 3.00 0.00 6,734.72
Base 33.658600 0.00 3.00 0.00 6,734.72

053774105 AVIS BUDGET GROUP INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
24,800.000 1.000000 NHIM Local 28.744700 0.00 0.00 0.00 712,868.56
Base 28.744700 0.00 0.00 0.00 712,868.56

053774105 Total

25,200.000 Local 0.00 6.00 0.00 725,211.62
Base 0.00 6.00 0.00 725,211.62
05379B107 AVISTA CORP COMMON STOCK NPV 03 May 2013 08 May 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
200.000 1.000000 NHIH Local 28.962500 0.00 3.00 0.00 5,795.50
Base 28.962500 0.00 3.00 0.00 5,795.50

05379B107 AVISTA CORP COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
1,040.000 1.000000 NHHZ Local 27.020000 0.00 1.35 0.00 28,102.15
Base 27.020000 0.00 1.35 0.00 28,102.15
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05379B107 Total
1,240.000 Local 0.00 4.35 0.00 33,897.65
Base 0.00 4.35 0.00 33,897.65
053807103 AVNET INC COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET USD/DTC
210.000 1.000000 NHHY Local 33.600000 0.00 0.27 0.00 7,056.27
Base 33.600000 0.00 0.27 0.00 7,056.27
05381L101 AVIV REIT INC REIT USD.01 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSsb/DTC
2,000.000 1.000000 NHIH Local 25.285400 0.00 0.00 0.00 50,570.80
Base 25.285400 0.00 0.00 0.00 50,570.80
05381L101 AVIV REIT INC REIT USD.01 28 Jun 2013  OPEN INSTINET USD/DTC
5,820.000 1.000000 NHHZ Local 25.290000 0.00 7.57 0.00 147,195.37
Base 25.290000 0.00 7.57 0.00 147,195.37
05381L101 Total
7,820.000 Local 0.00 7.57 0.00 197,766.17
Base 0.00 7.57 0.00 197,766.17
054303102 AVON PRODUCTS INC COMMON STOCK USD.2513 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
1,400.000 1.000000 NHIM Local 22.930000 0.00 0.00 0.00 32,102.00
Base 22.930000 0.00 0.00 0.00 32,102.00
28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
10,900.000 1.000000 NHIM Local 21.026200 0.00 0.00 0.00 229,185.58
Base 21.026200 0.00 0.00 0.00 229,185.58
054303102 Total
12,300.000 Local 0.00 0.00 0.00 261,287.58
Base 0.00 0.00 0.00 261,287.58
054540109 AXCELIS TECHNOLOGIES INC COMMON STOCK USD. 28 Jun2013 OPEN INSTINET USD/DTC
750.000 1.000000 NHHZ Local 1.820000 0.00 0.98 0.00 1,365.98
Base 1.820000 0.00 0.98 0.00 1,365.98
05463D100 AXIALL CORP COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
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32,410.000 1.000000 NHHZ Local 42.580000 0.00 42.13 0.00 1,380,059.93
Base 42.580000 0.00 42.13 0.00 1,380,059.93
054937107 BB+T CORP COMMON STOCK USD5. 13 Jun 2013 18 Jun 2013 CABRERA CAPITAL MARKETS USD/DTC 0.01
22,600.000 1.000000 NHDF Local 32.978800 0.00 226.00 0.00 745,546.88
Base 32.978800 0.00 226.00 0.00 745,546.88
054937107 BB+T CORP COMMON STOCK USD5. 28 Jun 2013 OPEN INSTINET USD/DTC
1,230.000 1.000000 NHHY Local 33.880000 0.00 1.60 0.00 41,674.00
Base 33.880000 0.00 1.60 0.00 41,674.00
054937107 Total
23,830.000 Local 0.00 227.60 0.00 787,220.88
Base 0.00 227.60 0.00 787,220.88
05540P100 BBX CAPITAL CORP A COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
1,300.000 1.000000 NHIH Local 12.907600 0.00 0.00 0.00 16,779.88
Base 12.907600 0.00 0.00 0.00 16,779.88
05540P100 BBX CAPITAL CORP A COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
4,060.000 1.000000 NHHZ Local 12.910000 0.00 5.28 0.00 52,419.88
Base 12.910000 0.00 5.28 0.00 52,419.88
05540P100 Total
5,360.000 Local 0.00 5.28 0.00 69,199.76
Base 0.00 5.28 0.00 69,199.76
05541T101 BGC PARTNERS INC CL A COMMON STOCK USD.0103 Jun 2013 06 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.01
1,700.000 1.000000 NHIH Local 5.460000 0.00 17.00 0.00 9,299.00
Base 5.460000 0.00 17.00 0.00 9,299.00
28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSsb/DTC
2,800.000 1.000000 NHIH Local 5.888900 0.00 0.00 0.00 16,488.92
Base 5.888900 0.00 0.00 0.00 16,488.92
055417101 Total
4,500.000 Local 0.00 17.00 0.00 25,787.92
Base 0.00 17.00 0.00 25,787.92
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055639108 BPZ RESOURCES INC COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
25,400.000 1.000000 NHHZ Local 1.790000 0.00 33.02 0.00 45,499.02
Base 1.790000 0.00 33.02 0.00 45,499.02
05564E106 BRE PROPERTIES INC REIT USD.01 16 Apr 2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
310.000 1.000000 NHHY Local 51.424500 0.00 4.65 0.00 15,946.25
Base 51.424500 0.00 4.65 0.00 15,946.25
28 Jun 2013  OPEN INSTINET USD/DTC
760.000 1.000000 NHHY Local 50.020000 0.00 0.99 0.00 38,016.19
Base 50.020000 0.00 0.99 0.00 38,016.19
05564E106 Total
1,070.000 Local 0.00 5.64 0.00 53,962.44
Base 0.00 5.64 0.00 53,962.44
05566T101 BNC BANCORP COMMON STOCK NPV 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
3,200.000 1.000000 NHIH Local 11.417900 0.00 0.00 0.00 36,537.28
Base 11.417900 0.00 0.00 0.00 36,537.28
05566T101 BNC BANCORP COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
10,310.000 1.000000 NHHZ Local 11.420000 0.00 13.40 0.00 117,753.60
Base 11.420000 0.00 13.40 0.00 117,753.60
05566T101 Total
13,510.000 Local 0.00 13.40 0.00 154,290.88
Base 0.00 13.40 0.00 154,290.88
05566U108 BOFI HOLDING INC COMMON STOCK USD.0103 Jun 2013 06 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
300.000 1.000000 NHIH Local 48.246700 0.00 4.50 0.00 14,478.51
Base 48.246700 0.00 4.50 0.00 14,478.51
05566U108 BOFI HOLDING INC COMMON STOCK USD.0114 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
710.000 1.000000 NHHZ Local 46.369000 0.00 10.65 0.00 32,932.64
Base 46.369000 0.00 10.65 0.00 32,932.64
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05566U108 Total
1,010.000 Local 0.00 15.15 0.00 47,411.15
Base 0.00 15.15 0.00 47,411.15
055921100 BMC SOFTWARE INC COMMON STOCK USD.0113 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
300.000 1.000000 NHIM Local 45.090000 0.00 0.00 0.00 13,527.00
Base 45.090000 0.00 0.00 0.00 13,527.00
05615F102 BABCOCK + WILCOX CO/THE COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSsb/DTC
1,410.000 1.000000 NHHY Local 30.030000 0.00 1.83 0.00 42,344.13
Base 30.030000 0.00 1.83 0.00 42,344.13
057149106 MICHAEL BAKER CORP COMMON STOCK USD1. 03 May 2013 08 May 2013 LOOP CAPITAL MARKETS uUSb/DTC 0.02
200.000 1.000000 NHIH Local 25.340000 0.00 3.00 0.00 5,071.00
Base 25.340000 0.00 3.00 0.00 5,071.00
057224107 BAKER HUGHES INC COMMON STOCK USD1. 18 Apr2013 23 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
300.000 1.000000 NHDM Local 44.290000 0.00 4.50 0.00 13,291.50
Base 44.290000 0.00 4.50 0.00 13,291.50
058498106 BALL CORP COMMON STOCK NPV 30 Apr2013 03 May 2013 INTERNAL SWAP DVP USD/DTC
700.000 1.000000 NHIM Local 44.120000 0.00 0.00 0.00 30,884.00
Base 44.120000 0.00 0.00 0.00 30,884.00
05945F 103 BANCFIRST CORP COMMON STOCK USD1. 16 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
350.000 1.000000 NHHZ Local 42.398600 0.00 5.25 0.00 14,844.76
Base 42.398600 0.00 5.25 0.00 14,844.76
28 Jun 2013  OPEN INSTINET USD/DTC
400.000 1.000000 NHHZ Local 46.550000 0.00 0.52 0.00 18,620.52
Base 46.550000 0.00 0.52 0.00 18,620.52
05945F103 Total
750.000 Local 0.00 5.77 0.00 33,465.28
Base 0.00 5.77 0.00 33,465.28
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059692103 BANCORPSOUTH INC COMMON STOCK USD2.528 Jun 2013 OPEN INSTINET USD/DTC
1,010.000 1.000000 NHHZ Local 17.700000 0.00 1.31 0.00 17,878.31
Base 17.700000 0.00 1.31 0.00 17,878.31

05969A105 BANCORP INC/THE COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET USD/DTC
380.000 1.000000 NHHZ Local 14.990000 0.00 0.49 0.00 5,696.69
Base 14.990000 0.00 0.49 0.00 5,696.69
060505104 BANK OF AMERICA CORP COMMON STOCK USD.0116 Apr 2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
1,630.000 1.000000 NHHY Local 12.170000 0.00 24.45 0.00 19,861.55
Base 12.170000 0.00 24.45 0.00 19,861.55
060505104 BANK OF AMERICA CORP COMMON STOCK USD.0113 Jun 2013 18 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
1,500.000 1.000000 NHDM Local 13.246300 0.00 22.50 0.00 19,891.95
Base 13.246300 0.00 22.50 0.00 19,891.95

060505104 BANK OF AMERICA CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
15,780.000 1.000000 NHHY Local 12.860000 0.00 20.51 0.00 202,951.31
Base 12.860000 0.00 20.51 0.00 202,951.31

060505104 Total

18,910.000 Local 0.00 67.46 0.00 242,704.81
Base 0.00 67.46 0.00 242,704.81

062896105 BANK OF KENTUCKY FINL CORP COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
70.000 1.000000 NHHZ Local 28.440000 0.00 0.09 0.00 1,990.89
Base 28.440000 0.00 0.09 0.00 1,990.89

063750103 BANK MUTUAL CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
250.000 1.000000 NHHZ Local 5.640000 0.00 0.33 0.00 1,410.33
Base 5.640000 0.00 0.33 0.00 1,410.33
063904106 BANK OF THE OZARKS COMMON STOCK USD.0116 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
330.000 1.000000 NHHZ Local 43.846400 0.00 4.95 0.00 14,474.26
Base 43.846400 0.00 4.95 0.00 14,474.26

28 Jun 2013  OPEN INSTINET USD/DTC
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620.000 1.000000 NHHZ Local 43.330000 0.00 0.81 0.00 26,865.41
Base 43.330000 0.00 0.81 0.00 26,865.41
063904106 Total

950.000 Local 0.00 5.76 0.00 41,339.67
Base 0.00 5.76 0.00 41,339.67

064058100 BANK OF NEW YORK MELLON CORP ~ COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
600.000 1.000000 NHHY Local 28.050000 0.00 0.78 0.00 16,830.78
Base 28.050000 0.00 0.78 0.00 16,830.78

06647F102 BANKRATE INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
22,760.000 1.000000 NHHZ Local 14.360000 0.00 29.59 0.00 326,863.19
Base 14.360000 0.00 29.59 0.00 326,863.19

06652K103 BANKUNITED INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSsb/DTC
1,120.000 1.000000 NHHY Local 26.010000 0.00 1.46 0.00 29,132.66
Base 26.010000 0.00 1.46 0.00 29,132.66

06652208 BANNER CORPORATION COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
340.000 1.000000 NHHZ Local 33.790000 0.00 0.44 0.00 11,489.04
Base 33.790000 0.00 0.44 0.00 11,489.04

067383109 CR BARD INC COMMON STOCK USD.2513 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
200.000 1.000000 NHIM Local 109.310000 0.00 0.00 0.00 21,862.00
Base 109.310000 0.00 0.00 0.00 21,862.00
067774109 BARNES + NOBLE INC COMMON STOCK USD. 14 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
630.000 1.000000 NHHZ Local 19.504100 0.00 9.45 0.00 12,297.03
Base 19.504100 0.00 9.45 0.00 12,297.03

067774109 BARNES + NOBLE INC COMMON STOCK USD. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
2,000.000 1.000000 NHIH Local 15.957100 0.00 0.00 0.00 31,914.20
Base 15.957100 0.00 0.00 0.00 31,914.20

067774109 BARNES + NOBLE INC COMMON STOCK USD. 28 Jun2013 OPEN INSTINET USD/DTC
6,630.000 1.000000 NHHZ Local 15.960000 0.00 8.62 0.00 105,823.42
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Base 15.960000 0.00 8.62 0.00 105,823.42

067774109 Total
9,260.000 Local 0.00 18.07 0.00 150,034.65
Base 0.00 18.07 0.00 150,034.65
067806109 BARNES GROUP INC COMMON STOCK USD.0101 Apr 2013~ 04 Apr 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.03
200.000 1.000000 NHDX Local 27.980100 0.00 6.00 0.00 5,602.02
Base 27.980100 0.00 6.00 0.00 5,602.02
03 Apr2013 08 Apr 2013 WEEDEN + CO. USD/DTC 0.02
1,250.000 1.000000 NHDX Local 27.900000 0.00 25.00 0.00 34,900.00
Base 27.900000 0.00 25.00 0.00 34,900.00
03 Apr2013 08 Apr 2013 MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC 0.03
2,450.000 1.000000 NHDX Local 27.961100 0.00 73.50 0.00 68,578.20
Base 27.961100 0.00 73.50 0.00 68,578.20
04 Apr2013 09 Apr 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.03
2,750.000 1.000000 NHDX Local 27.901100 0.00 82.50 0.00 76,810.53
Base 27.901100 0.00 82.50 0.00 76,810.53
05 Apr2013 10 Apr 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.03
1,250.000 1.000000 NHDX Local 27.855000 0.00 37.50 0.00 34,856.25
Base 27.855000 0.00 37.50 0.00 34,856.25
08 Apr2013 11 Apr 2013 MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC 0.03
500.000 1.000000 NHDX Local 27.934500 0.00 15.00 0.00 13,982.25
Base 27.934500 0.00 15.00 0.00 13,982.25
09 Apr2013 12 Apr 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.03
500.000 1.000000 NHDX Local 27.962400 0.00 15.00 0.00 13,996.20
Base 27.962400 0.00 15.00 0.00 13,996.20
09 Apr2013 12 Apr 2013 WEEDEN + CO. USD/DTC 0.02
600.000 1.000000 NHDX Local 28.000000 0.00 12.00 0.00 16,812.00
Base 28.000000 0.00 12.00 0.00 16,812.00
10 Apr 2013 15 Apr 2013 MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC 0.03
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200.000 1.000000 NHDX Local 27.988200 0.00 6.00 0.00 5,603.64
Base 27.988200 0.00 6.00 0.00 5,603.64
12 Apr2013 17 Apr 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.03
1,350.000 1.000000 NHDX Local 27.868000 0.00 40.50 0.00 37,662.30
Base 27.868000 0.00 40.50 0.00 37,662.30
067806109 BARNES GROUP INC COMMON STOCK USD.0116 Apr 2013 19 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
200.000 1.000000 NHIH Local 27.137600 0.00 3.00 0.00 5,430.52
Base 27.137600 0.00 3.00 0.00 5,430.52

067806109 BARNES GROUP INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
10.000 1.000000 NHHZ Local 29.990000 0.00 0.01 0.00 299.91
Base 29.990000 0.00 0.01 0.00 299.91

067806109 Total

11,260.000 Local 0.00 316.01 0.00 314,533.82
Base 0.00 316.01 0.00 314,533.82
06846N104 BILL BARRETT CORP COMMON STOCK USD. 10 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
300.000 1.000000 NHIH Local 23.265700 0.00 4.50 0.00 6,984.21
Base 23.265700 0.00 4.50 0.00 6,984.21

068798107 BARRY (R.G.) COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET USD/DTC
5,220.000 1.000000 NHHZ Local 16.240000 0.00 6.79 0.00 84,779.59
Base 16.240000 0.00 6.79 0.00 84,779.59
06985P100 BASIC ENERGY SERVICES INC COMMON STOCK USD.0114 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
980.000 1.000000 NHHZ Local 12.921800 0.00 14.70 0.00 12,678.06
Base 12.921800 0.00 14.70 0.00 12,678.06
071813109 BAXTER INTERNATIONAL INC COMMON STOCK USD1. 23 Apr2013 26 Apr 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.02
5,074.000 1.000000 NHEZ Local 69.756000 0.00 101.48 0.00 354,043.42
Base 69.756000 0.00 101.48 0.00 354,043.42
24 Apr2013 29 Apr 2013 CAPITAL INSTITUTIONAL SVCS INC EQUI USD/DTC 0.02
2,430.000 1.000000 NHEZ Local 69.611700 0.00 48.60 0.00 169,205.03
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Base 69.611700 0.00 48.60 0.00 169,205.03
24 Apr2013 29 Apr 2013 MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC 0.02
4,052.000 1.000000 NHEZ Local 69.626700 0.00 81.04 0.00 282,208.43
Base 69.626700 0.00 81.04 0.00 282,208.43
25 Apr2013 30 Apr 2013 CAPITAL INSTITUTIONAL SVCS INC EQUI USD/DTC 0.02
2,087.000 1.000000 NHEZ Local 69.637100 0.00 41.74 0.00 145,374.37
Base 69.637100 0.00 41.74 0.00 145,374.37
071813109 Total
13,643.000 Local 0.00 272.86 0.00 950,831.25
Base 0.00 272.86 0.00 950,831.25
073271108 BAZAARVOICE INC COMMON STOCK USD. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
6,700.000 1.000000 NHIH Local 9.418300 0.00 0.00 0.00 63,102.61
Base 9.418300 0.00 0.00 0.00 63,102.61
073271108 BAZAARVOICE INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSDh/DTC
12,030.000 1.000000 NHHZ Local 9.420000 0.00 15.64 0.00 113,338.24
Base 9.420000 0.00 15.64 0.00 113,338.24
073271108 Total
18,730.000 Local 0.00 15.64 0.00 176,440.85
Base 0.00 15.64 0.00 176,440.85
073295107 BBCN BANCORP INC COMMON STOCK USD. 30 Apr2013 03 May 2013 KEEFE BRUYETTE + WOODS INC uUSsb/DTC 0.04
3,250.000 1.000000 NHHO Local 12.770500 0.00 113.75 0.00 41,617.88
Base 12.770500 0.00 113.75 0.00 41,617.88
073295107 BBCN BANCORP INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSb/DTC
1,000.000 1.000000 NHHZ Local 14.220000 0.00 1.30 0.00 14,221.30
Base 14.220000 0.00 1.30 0.00 14,221.30
073295107 Total
4,250.000 Local 0.00 115.05 0.00 55,839.18
Base 0.00 115.05 0.00 55,839.18
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073302101 B/E AEROSPACE INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
260.000 1.000000 NHHY Local 63.080000 0.00 0.34 0.00 16,401.14
Base 63.080000 0.00 0.34 0.00 16,401.14

073730103 BEAM INC COMMON STOCK USD3. 28 Jun 2013 OPEN INSTINET uUSDh/DTC
410.000 1.000000 NHHY Local 63.110000 0.00 0.53 0.00 25,875.63
Base 63.110000 0.00 0.53 0.00 25,875.63

074014101 BEASLEY BROADCAST GRP INC A COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSb/DTC
2,310.000 1.000000 NHHZ Local 8.380000 0.00 3.00 0.00 19,360.80
Base 8.380000 0.00 3.00 0.00 19,360.80

075571109 BEBE STORES INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSDh/DTC
260.000 1.000000 NHHZ Local 5.610000 0.00 0.34 0.00 1,458.94
Base 5.610000 0.00 0.34 0.00 1,458.94

075896100 BED BATH + BEYOND INC COMMON STOCK USD.0113 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP uUSsb/DTC
500.000 1.000000 NHIM Local 71.030000 0.00 0.00 0.00 35,515.00
Base 71.030000 0.00 0.00 0.00 35,515.00
077454106 BELDEN INC COMMON STOCK USD.0117 Jun 2013 20 Jun 2013 ROBERT W.BAIRD CO.INCORPORATE uUSb/DTC 0.04
2,430.000 1.000000 NHHO Local 50.896600 0.00 85.05 0.00 123,763.79
Base 50.896600 0.00 85.05 0.00 123,763.79

080555105 BELO CORPORATION A COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
1,200.000 1.000000 NHIH Local 13.947400 0.00 0.00 0.00 16,736.88
Base 13.947400 0.00 0.00 0.00 16,736.88

080555105 BELO CORPORATION A COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSsb/DTC
6,050.000 1.000000 NHHZ Local 13.950000 0.00 7.87 0.00 84,405.37
Base 13.950000 0.00 7.87 0.00 84,405.37

080555105 Total

7,250.000 Local 0.00 7.87 0.00 101,142.25
Base 0.00 7.87 0.00 101,142.25
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081437105 BEMIS COMPANY COMMON STOCK USD.1 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
10,400.000 1.000000 NHIM Local 39.132800 0.00 0.00 0.00 406,981.12
Base 39.132800 0.00 0.00 0.00 406,981.12

08173R104 BENEFICIAL MUTUAL BANCORP IN COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSDh/DTC
1,940.000 1.000000 NHHZ Local 8.400000 0.00 2.52 0.00 16,298.52
Base 8.400000 0.00 2.52 0.00 16,298.52

084423102 WR BERKLEY CORP COMMON STOCK USD.2 28 Jun 2013 OPEN INSTINET uUSb/DTC
80.000 1.000000 NHHY Local 40.860000 0.00 0.10 0.00 3,268.90
Base 40.860000 0.00 0.10 0.00 3,268.90
084670702 BERKSHIRE HATHAWAY INC CL B COMMON STOCK USD. 16 Apr2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSDh/DTC 0.02
278.000 1.000000 NHHY Local 106.286400 0.00 4.17 0.00 29,5651.79
Base 106.286400 0.00 4.17 0.00 29,551.79
084670702 BERKSHIRE HATHAWAY INC CL B COMMON STOCK USD. 18 Apr2013 23 Apr 2013 LOOP CAPITAL MARKETS uUSD/DTC 0.02
104.000 1.000000 NHDM Local 103.740400 0.00 1.56 0.00 10,790.56
Base 103.740400 0.00 1.56 0.00 10,790.56
13Jun 2013 18 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSb/DTC 0.02
147.000 1.000000 NHDM Local 114.837200 0.00 2.21 0.00 16,883.28
Base 114.837200 0.00 2.21 0.00 16,883.28

084670702 BERKSHIRE HATHAWAY INC CL B COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSDh/DTC
3,342.000 1.000000 NHHY Local 111.920000 0.00 4.34 0.00 374,040.98
Base 111.920000 0.00 4.34 0.00 374,040.98

084670702 Total

3,871.000 Local 0.00 12.28 0.00 431,266.61
Base 0.00 12.28 0.00 431,266.61

084680107 BERKSHIRE HILLS BANCORP INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET uUSsb/DTC
410.000 1.000000 NHHZ Local 27.760000 0.00 0.53 0.00 11,382.13
Base 27.760000 0.00 0.53 0.00 11,382.13

085789105 BERRY PETROLEUM CO CLASS A COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
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20,160.000 1.000000 NHHZ Local 42.320000 0.00 26.21 0.00 853,197.41
Base 42.320000 0.00 26.21 0.00 853,197.41
08579W103 BERRY PLASTICS GROUP INC COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
300.000 1.000000 NHIH Local 23.791600 0.00 4.50 0.00 7,141.98
Base 23.791600 0.00 4.50 0.00 7,141.98
28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
4,300.000 1.000000 NHIH Local 22.066000 0.00 0.00 0.00 94,883.80
Base 22.066000 0.00 0.00 0.00 94,883.80
08579W103 Total
4,600.000 Local 0.00 4.50 0.00 102,025.78
Base 0.00 4.50 0.00 102,025.78
086516101 BEST BUY CO INC COMMON STOCK USD.1 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
16,800.000 1.000000 NHIM Local 27.325000 0.00 0.00 0.00 459,060.00
Base 27.325000 0.00 0.00 0.00 459,060.00
08899K953 TEMPLETON INTL SMALLER CO FUND 01 May 2013 01 May 2013 STATE STREET BANK AND TRUST USD/OTH
964,233.559 1.000000 NHEB Local 27.080124 0.00 0.00 0.00 26,111,565.05
Base 27.080124 0.00 0.00 0.00 26,111,565.05
089302103 BIG LOTS INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
1,730.000 1.000000 NHHY Local 31.530000 0.00 225 0.00 54,549.15
Base 31.530000 0.00 2.25 0.00 54,549.15
08986R101 BIGLARI HOLDINGS INC COMMON STOCK USD.5 28 Jun 2013 OPEN INSTINET uUSsb/DTC
60.000 1.000000 NHHZ Local 410.400000 0.00 0.08 0.00 24,624.08
Base 410.400000 0.00 0.08 0.00 24,624.08
09061G101 BIOMARIN PHARMACEUTICAL INC COMMON STOCK USD. 04 Jun 2013 07 Jun 2013 LOOP CAPITAL MARKETS uUSb/DTC 0.03
86,300.000 1.000000 NHDZ Local 60.205100 0.00 2,589.00 0.00 5,198,289.13
Base 60.205100 0.00 2,589.00 0.00 5,198,289.13
09061G101 BIOMARIN PHARMACEUTICAL INC COMMON STOCK USD. 13 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
400.000 1.000000 NHIM Local 58.970000 0.00 0.00 0.00 23,588.00

Page 332

Prepared by State Street




Purchase Report by Report Date

Composite

STATE STREET.

View Date:

April 1, 2013 to June 30, 2013 July 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 58.970000 0.00 0.00 0.00 23,588.00
09061G101 Total

86,700.000 Local 0.00 2,589.00 0.00 5,221,877.13
Base 0.00 2,589.00 0.00 5,221,877.13

09063H107 BIOMED REALTY TRUST INC REIT USD.01 28 Jun 2013 OPEN INSTINET uUSDh/DTC
930.000 1.000000 NHHY Local 20.230000 0.00 1.21 0.00 18,815.11
Base 20.230000 0.00 1.21 0.00 18,815.11

09069N 108 BIOSCRIP INC COMMON STOCK USD. 30 Apr2013 03 May 2013 MERRILL LYNCH PIERCE FENNER + SMITH uUSsb/DTC
1,100.000 1.000000 NHIH Local 13.856600 0.00 0.00 0.00 15,242.26
Base 13.856600 0.00 0.00 0.00 15,242.26
09069N108 BIOSCRIP INC COMMON STOCK USD. 16 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSb/DTC 0.02
1,880.000 1.000000 NHHZ Local 13.313300 0.00 28.20 0.00 25,057.20
Base 13.313300 0.00 28.20 0.00 25,057.20

09069N108 BIOSCRIP INC COMMON STOCK USD. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
1,400.000 1.000000 NHIH Local 16.497000 0.00 0.00 0.00 23,095.80
Base 16.497000 0.00 0.00 0.00 23,095.80

09069N 108 BIOSCRIP INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSsb/DTC
4,710.000 1.000000 NHHZ Local 16.500000 0.00 6.12 0.00 77,721.12
Base 16.500000 0.00 6.12 0.00 77,721.12

09069N108 Total

9,090.000 Local 0.00 34.32 0.00 141,116.38
Base 0.00 34.32 0.00 141,116.38

090911108 BIOLASE INC COMMON STOCK USD. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
5,600.000 1.000000 NHIH Local 3.579300 0.00 0.00 0.00 20,044.08
Base 3.579300 0.00 0.00 0.00 20,044.08

090911108 BIOLASE INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSDh/DTC
1,510.000 1.000000 NHHZ Local 3.580000 0.00 1.96 0.00 5,407.76
Base 3.580000 0.00 1.96 0.00 5,407.76
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090911108 Total

7,110.000 Local 0.00 1.96 0.00 25,451.84
Base 0.00 1.96 0.00 25,451.84
09202G101 BLACK DIAMOND INC COMMON STOCK USD. 03 May 2013 08 May 2013 LOOP CAPITAL MARKETS uSD/DTC 0.01
500.000 1.000000 NHIH Local 9.772000 0.00 5.00 0.00 4,891.00
Base 9.772000 0.00 5.00 0.00 4,891.00

09202G101 BLACK DIAMOND INC COMMON STOCK USD. 28 Jun 2013  OPEN INSTINET uSD/DTC
1,050.000 1.000000 NHHZ Local 9.400000 0.00 1.37 0.00 9,871.37
Base 9.400000 0.00 1.37 0.00 9,871.37

09202G101 Total

1,550.000 Local 0.00 6.37 0.00 14,762.37
Base 0.00 6.37 0.00 14,762.37
092113109 BLACK HILLS CORP COMMON STOCK USD1. 03 May 2013 08 May 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
100.000 1.000000 NHIH Local 48.317500 0.00 1.50 0.00 4,833.25
Base 48.317500 0.00 1.50 0.00 4,833.25
092113109 BLACK HILLS CORP COMMON STOCK USD1. 14 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
250.000 1.000000 NHHZ Local 48.242000 0.00 375 0.00 12,064.25
Base 48.242000 0.00 375 0.00 12,064.25

28 Jun 2013  OPEN INSTINET USD/DTC
240.000 1.000000 NHHZ Local 48.750000 0.00 0.31 0.00 11,700.31
Base 48.750000 0.00 0.31 0.00 11,700.31

092113109 Total

590.000 Local 0.00 5.56 0.00 28,597.81
Base 0.00 5.56 0.00 28,597.81

09238E104 BLACKHAWK NETWORK HOLDINGS | COMMON STOCK USD. 28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
2,000.000 1.000000 NHIH Local 23.195800 0.00 0.00 0.00 46,391.60
Base 23.195800 0.00 0.00 0.00 46,391.60

09247X101 BLACKROCK INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
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1,116.000 1.000000 NHHY Local 256.850000 0.00 1.45 0.00 286,646.05
Base 256.850000 0.00 1.45 0.00 286,646.05

092533108 BLACKROCK KELSO CAPITAL CORP COMMON STOCK USD. 20 Mar 2013 09 Apr 2013 7 AUTREPAT-STK/$ DIV USD/DTC
1,155.787 1.000000 NHHZ Local 9.471502 0.00 0.00 0.00 10,947.04
Base 9.471502 0.00 0.00 0.00 10,947.04

092533108 BLACKROCK KELSO CAPITAL CORP COMMON STOCK USD. 20 Mar 2013 09 Apr 2013 7 AUTREPAT-STK/$ DIV uUSD/DTC
361.911 1.000000 NHIH Local 9.471499 0.00 0.00 0.00 3,427.84
Base 9.471499 0.00 0.00 0.00 3,427.84

092533108 Total

1,517.698 Local 0.00 0.00 0.00 14,374.88
Base 0.00 0.00 0.00 14,374.88

093671105 H+R BLOCK INC COMMON STOCK NPV 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
16,800.000 1.000000 NHIM Local 27.744900 0.00 0.00 0.00 466,114.32
Base 27.744900 0.00 0.00 0.00 466,114.32

094235108 BLOOMIN BRANDS INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
6,500.000 1.000000 NHIH Local 24.875400 0.00 0.00 0.00 161,690.10
Base 24.875400 0.00 0.00 0.00 161,690.10

09689U102 BODY CENTRAL CORP COMMON STOCK 28 Jun 2013  OPEN INSTINET USD/DTC
9,300.000 1.000000 NHHZ Local 13.320000 0.00 12.09 0.00 123,888.09
Base 13.320000 0.00 12.09 0.00 123,888.09
097023105 BOEING CO/THE COMMON STOCK USD5. 03 May 2013 08 May 2013 CABRERA CAPITAL MARKETS uUSD/DTC 0.02
1,100.000 1.000000 NHDM Local 93.810000 0.00 16.50 0.00 103,207.50
Base 93.810000 0.00 16.50 0.00 103,207.50

09739C102 BOINGO WIRELESS INC COMMON STOCK 28 Jun 2013 OPEN INSTINET uUSD/DTC
10,440.000 1.000000 NHHZ Local 6.210000 0.00 13.57 0.00 64,845.97
Base 6.210000 0.00 13.57 0.00 64,845.97
09739D100 BOISE CASCADE CO COMMON STOCK USD.0115 Apr 2013 18 Apr 2013 CHEEVERS & CO. INC. uUSD/DTC 0.02
4,470.000 1.000000 NHHZ Local 28.955700 0.00 67.05 0.00 129,499.03
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Base 28.955700 0.00 67.05 0.00 129,499.03
09739D100 BOISE CASCADE CO COMMON STOCK USD.0103 May 2013 08 May 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
200.000 1.000000 NHIH Local 31.337500 0.00 3.00 0.00 6,270.50
Base 31.337500 0.00 3.00 0.00 6,270.50
09739D100 Total

4,670.000 Local 0.00 70.05 0.00 135,769.53
Base 0.00 70.05 0.00 135,769.53

09746Y105 BOISE INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSDh/DTC
810.000 1.000000 NHHZ Local 8.540000 0.00 1.05 0.00 6,918.45
Base 8.540000 0.00 1.05 0.00 6,918.45
09776J101 BON TON STORES INC/THE COMMON STOCK USD.0103 Jun 2013 06 Jun 2013 LOOP CAPITAL MARKETS uUSb/DTC 0.02
200.000 1.000000 NHIH Local 21.362500 0.00 3.00 0.00 4,275.50
Base 21.362500 0.00 3.00 0.00 4,275.50

03 Jun 2013 06 Jun 2013 INTERNAL SWAP DVP USD/DTC
300.000 1.000000 NHIH Local 21.530000 0.00 0.00 0.00 6,459.00
Base 21.530000 0.00 0.00 0.00 6,459.00

09776J101 Total

500.000 Local 0.00 3.00 0.00 10,734.50
Base 0.00 3.00 0.00 10,734.50

097793103 BONANZA CREEK ENERGY INC COMMON STOCK USD. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
3,300.000 1.000000 NHIH Local 35.453500 0.00 0.00 0.00 116,996.55
Base 35.453500 0.00 0.00 0.00 116,996.55

099502106 BOOZ ALLEN HAMILTON HOLDINGS COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
6,700.000 1.000000 NHIM Local 17.376800 0.00 0.00 0.00 116,424.56
Base 17.376800 0.00 0.00 0.00 116,424.56

099724106 BORGWARNER INC COMMON STOCK USD.0130 Apr 2013 03 May 2013 INTERNAL SWAP DVP uUSDh/DTC
300.000 1.000000 NHIM Local 78.170000 0.00 0.00 0.00 23,451.00
Base 78.170000 0.00 0.00 0.00 23,451.00
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30 Apr2013 03 May 2013 INTERNAL SWAP DVP USD/DTC
200.000 1.000000 NHIM Local 78.170000 0.00 0.00 0.00 15,634.00
Base 78.170000 0.00 0.00 0.00 15,634.00

13 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
300.000 1.000000 NHIM Local 85.700000 0.00 0.00 0.00 25,710.00
Base 85.700000 0.00 0.00 0.00 25,710.00

099724106 Total

800.000 Local 0.00 0.00 0.00 64,795.00
Base 0.00 0.00 0.00 64,795.00

101119105 BOSTON PRIVATE FINL HOLDING COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET USD/DTC
1,320.000 1.000000 NHHZ Local 10.640000 0.00 1.72 0.00 14,046.52
Base 10.640000 0.00 1.72 0.00 14,046.52

101121101 BOSTON PROPERTIES INC REIT USD.01 13Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
200.000 1.000000 NHIM Local 110.780000 0.00 0.00 0.00 22,156.00
Base 110.780000 0.00 0.00 0.00 22,156.00

101121101 BOSTON PROPERTIES INC REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
719.000 1.000000 NHHY Local 105.470000 0.00 0.93 0.00 75,833.86
Base 105.470000 0.00 0.93 0.00 75,833.86

101121101 Total

919.000 Local 0.00 0.93 0.00 97,989.86
Base 0.00 0.93 0.00 97,989.86
103304101 BOYD GAMING CORP COMMON STOCK USD.0116 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
1,130.000 1.000000 NHHZ Local 13.224900 0.00 16.95 0.00 14,961.09
Base 13.224900 0.00 16.95 0.00 14,961.09
105368203 BRANDYWINE REALTY TRUST REIT USD.01 03Jun 2013 06 Jun 2013 CHEEVERS & CO. INC. USD/DTC 0.03
6,000.000 1.000000 NHHO Local 14.326900 0.00 150.00 0.00 86,111.40
Base 14.326900 0.00 150.00 0.00 86,111.40

105368203 BRANDYWINE REALTY TRUST REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
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240.000 1.000000 NHHY Local 13.520000 0.00 0.31 0.00 3,245.11
Base 13.520000 0.00 0.31 0.00 3,245.11
105368203 Total

6,240.000 Local 0.00 150.31 0.00 89,356.51
Base 0.00 150.31 0.00 89,356.51

105678109 BRAVO BRIO RESTAURANT GROUP COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
780.000 1.000000 NHHZ Local 17.820000 0.00 1.01 0.00 13,900.61
Base 17.820000 0.00 1.01 0.00 13,900.61

108030107 BRIDGE CAPITAL HOLDINGS COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
1,580.000 1.000000 NHHZ Local 15.860000 0.00 2.05 0.00 25,060.85
Base 15.860000 0.00 2.05 0.00 25,060.85

108035106 BRIDGE BANCORP INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET uUSD/DTC
80.000 1.000000 NHHZ Local 22.500000 0.00 0.10 0.00 1,800.10
Base 22.500000 0.00 0.10 0.00 1,800.10

10807M105 BRIDGEPOINT EDUCATION INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET uUSD/DTC
10,310.000 1.000000 NHHZ Local 12.180000 0.00 13.40 0.00 125,589.20
Base 12.180000 0.00 13.40 0.00 125,589.20

109043109 BRIGGS + STRATTON COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSD/DTC
10.000 1.000000 NHHZ Local 19.800000 0.00 0.01 0.00 198.01
Base 19.800000 0.00 0.01 0.00 198.01
109194100 BRIGHT HORIZONS FAMILY SOLUT COMMON STOCK USD. 16 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
2,510.000 1.000000 NHHZ Local 33.691800 0.00 37.65 0.00 84,604.07
Base 33.691800 0.00 37.65 0.00 84,604.07
109194100 BRIGHT HORIZONS FAMILY SOLUT COMMON STOCK USD. 10Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS uUSD/DTC 0.02
200.000 1.000000 NHIH Local 36.678800 0.00 3.00 0.00 7,338.76
Base 36.678800 0.00 3.00 0.00 7,338.76
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109194100 Total

2,710.000 Local 0.00 40.65 0.00 91,942.83
Base 0.00 40.65 0.00 91,042.83

109217101 BRIGHTCOVE COMMON STOCK USD. 28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
4,000.000 1.000000 NHIH Local 8.758400 0.00 0.00 0.00 35,033.60
Base 8.758400 0.00 0.00 0.00 35,033.60

109696104 BRINK S CO/THE COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET USD/DTC
7,850.000 1.000000 NHHZ Local 25.510000 0.00 10.21 0.00 200,263.71
Base 25.510000 0.00 10.21 0.00 200,263.71

110122108 BRISTOL MYERS SQUIBB CO COMMON STOCK USD.1 28 Jun 2013 OPEN INSTINET USD/DTC
3,200.000 1.000000 NHHY Local 44.690000 0.00 4.16 0.00 143,012.16
Base 44690000 0.00 4.16 0.00 143,012.16
110394103 BRISTOW GROUP INC COMMON STOCK USD.0114 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
240.000 1.000000 NHHZ Local 64.455800 0.00 3.60 0.00 15,472.99
Base 64.455800 0.00 3.60 0.00 15,472.99

28 Jun 2013 OPEN INSTINET USD/DTC
250.000 1.000000 NHHZ Local 65.320000 0.00 0.33 0.00 16,330.33
Base 65.320000 0.00 0.33 0.00 16,330.33

110394103 Total

490.000 Local 0.00 3.93 0.00 31,803.32
Base 0.00 3.93 0.00 31,803.32

111320107 BROADCOM CORP CL A COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET USD/DTC
4,890.000 1.000000 NHHY Local 33.760000 0.00 6.36 0.00 165,092.76
Base 33.760000 0.00 6.36 0.00 165,092.76

111621306 BROCADE COMMUNICATIONS SYS COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET USD/DTC
1,270.000 1.000000 NHHY Local 5.760000 0.00 1.65 0.00 7,316.85
Base 5.760000 0.00 1.65 0.00 7,316.85
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112463104 BROOKDALE SENIOR LIVING INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
22,800.000 1.000000 NHIM Local 26.435200 0.00 0.00 0.00 602,722.56
Base 26.435200 0.00 0.00 0.00 602,722.56

11373M107 BROOKLINE BANCORP INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
980.000 1.000000 NHHZ Local 8.680000 0.00 1.27 0.00 8,507.67
Base 8.680000 0.00 1.27 0.00 8,507.67
114340102 BROOKS AUTOMATION INC COMMON STOCK USD.0114 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
1,100.000 1.000000 NHHZ Local 10.157700 0.00 16.50 0.00 11,189.97
Base 10.157700 0.00 16.50 0.00 11,189.97

28 Jun 2013  OPEN INSTINET USD/DTC
150.000 1.000000 NHHZ Local 9.730000 0.00 0.20 0.00 1,459.70
Base 9.730000 0.00 0.20 0.00 1,459.70

114340102 Total

1,250.000 Local 0.00 16.70 0.00 12,649.67
Base 0.00 16.70 0.00 12,649.67

115236101 BROWN + BROWN INC COMMON STOCK USD.1 28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
9,800.000 1.000000 NHIM Local 32.234100 0.00 0.00 0.00 315,894.18
Base 32.234100 0.00 0.00 0.00 315,894.18

115637209 BROWN FORMAN CORP CLASS B COMMON STOCK USD.1530 Apr 2013 03 May 2013 INTERNAL SWAP DVP USD/DTC
400.000 1.000000 NHIM Local 70.500000 0.00 0.00 0.00 28,200.00
Base 70.500000 0.00 0.00 0.00 28,200.00

13Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
400.000 1.000000 NHIM Local 70.190000 0.00 0.00 0.00 28,076.00
Base 70.190000 0.00 0.00 0.00 28,076.00

115637209 Total

800.000 Local 0.00 0.00 0.00 56,276.00
Base 0.00 0.00 0.00 56,276.00

117043109 BRUNSWICK CORP COMMON STOCK USD.7528 Jun 2013  OPEN INSTINET USD/DTC
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2,750.000 1.000000 NHHZ Local 31.950000 0.00 3.58 0.00 87,866.08
Base 31.950000 0.00 3.58 0.00 87,866.08
117665109 BRYN MAWR BANK CORP COMMON STOCK USD1. 28 Jun2013 OPEN INSTINET USD/DTC
1,000.000 1.000000 NHHZ Local 23.930000 0.00 1.30 0.00 23,931.30
Base 23.930000 0.00 1.30 0.00 23,931.30
118255108 BUCKEYE TECHNOLOGIES INC COMMON STOCK USD.0114 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
310.000 1.000000 NHHZ Local 37.200000 0.00 4.65 0.00 11,536.65
Base 37.200000 0.00 4.65 0.00 11,536.65
28 Jun 2013 OPEN INSTINET USD/DTC
12,680.000 1.000000 NHHZ Local 37.040000 0.00 16.48 0.00 469,683.68
Base 37.040000 0.00 16.48 0.00 469,683.68
118255108 Total
12,990.000 Local 0.00 21.13 0.00 481,220.33
Base 0.00 21.13 0.00 481,220.33
118440106 BUCKLE INC/THE COMMON STOCK USD.0125 Apr 2013 30 Apr 2013 INTERNAL SWAP DVP USD/DTC
100.000 1.000000 NHIH Local 48.470000 0.00 0.00 0.00 4,847.00
Base 48.470000 0.00 0.00 0.00 4,847.00
121220107 BURGER KING WORLDWIDE INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
23,100.000 1.000000 NHIM Local 19.506400 0.00 0.00 0.00 450,597.84
Base 19.506400 0.00 0.00 0.00 450,597.84
123998965 CF PRUDENTIAL PRISA | 28 Jun 2013 CAPITAL CALL USD/BOS
1,653,159.230 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 1,653,159.23
Base 1.000000 0.00 0.00 0.00 1,653,159.23
28 Jun 2013  CANCEL CAPITAL CALL uUsD/BOS
-1,653,159.230 1.000000 NHEJ Local 1.000000 0.00 0.00 0.00 -1,653,159.23
Base 1.000000 0.00 0.00 0.00 -1,653,159.23
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123998965 Total

0.000 Local 0.00 0.00 0.00 0.00
Base 0.00 0.00 0.00 0.00

12467B304 C+J ENERGY SERVICES INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
8,160.000 1.000000 NHHZ Local 19.370000 0.00 10.61 0.00 158,069.81
Base 19.370000 0.00 10.61 0.00 158,069.81

12477X106 CAIl INTERNATIONAL INC COMMON STOCK USD. 28 Jun2013 OPEN INSTINET USD/DTC
1,320.000 1.000000 NHHZ Local 23.570000 0.00 1.72 0.00 31,114.12
Base 23.570000 0.00 1.72 0.00 31,114.12

124830100 CBL + ASSOCIATES PROPERTIES REIT USD.01 28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
12,300.000 1.000000 NHIM Local 21.416100 0.00 0.00 0.00 263,418.03
Base 21.416100 0.00 0.00 0.00 263,418.03

12503M108 CBOE HOLDINGS INC COMMON STOCK 13Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
600.000 1.000000 NHIM Local 42.250000 0.00 0.00 0.00 25,350.00
Base 42.250000 0.00 0.00 0.00 25,350.00

12504L109 CBRE GROUP INC A COMMON STOCK USD.0113 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
1,500.000 1.000000 NHIM Local 22.920000 0.00 0.00 0.00 34,380.00
Base 22.920000 0.00 0.00 0.00 34,380.00

125071100 CDI CORP COMMON STOCK USD.1 28 Jun 2013 OPEN INSTINET UsSD/DTC
1,380.000 1.000000 NHHZ Local 14.160000 0.00 1.79 0.00 19,542.59
Base 14.160000 0.00 1.79 0.00 19,542.59
125141101 CECO ENVIRONMENTAL CORP COMMON STOCK USD.0103 May 2013 08 May 2013 LOOP CAPITAL MARKETS UsSD/DTC 0.02
500.000 1.000000 NHIH Local 12.160000 0.00 7.50 0.00 6,087.50
Base 12.160000 0.00 7.50 0.00 6,087.50

125141101 CECO ENVIRONMENTAL CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
940.000 1.000000 NHHZ Local 12.300000 0.00 1.22 0.00 11,563.22
Base 12.300000 0.00 1.22 0.00 11,563.22
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125141101 Total
1,440.000 Local 0.00 8.72 0.00 17,650.72
Base 0.00 8.72 0.00 17,650.72
125269100 CF INDUSTRIES HOLDINGS INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSDh/DTC
414.000 1.000000 NHHY Local 171.500000 0.00 0.54 0.00 71,001.54
Base 171.500000 0.00 0.54 0.00 71,001.54
12541W209 C.H. ROBINSON WORLDWIDE INC COMMON STOCK USD.1 13 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP uUSsb/DTC
500.000 1.000000 NHIM Local 56.720000 0.00 0.00 0.00 28,360.00
Base 56.720000 0.00 0.00 0.00 28,360.00
12547R105 CIFC CORP COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSb/DTC
150.000 1.000000 NHHZ Local 7.550000 0.00 0.20 0.00 1,132.70
Base 7.550000 0.00 0.20 0.00 1,132.70
125509109 CIGNA CORP COMMON STOCK USD.2528 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
3,800.000 1.000000 NHIM Local 72.476700 0.00 0.00 0.00 275,411.46
Base 72.476700 0.00 0.00 0.00 275,411.46
125581801 CIT GROUP INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSD/DTC
310.000 1.000000 NHHY Local 46.630000 0.00 0.40 0.00 14,455.70
Base 46.630000 0.00 0.40 0.00 14,455.70
12561W105 CLECO CORPORATION COMMON STOCK USD1. 16 Apr2013 19 Apr 2013 LOOP CAPITAL MARKETS uUSb/DTC 0.02
100.000 1.000000 NHIH Local 47.040000 0.00 1.50 0.00 4,705.50
Base 47.040000 0.00 1.50 0.00 4,705.50
12561W105 CLECO CORPORATION COMMON STOCK USD1. 14 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
320.000 1.000000 NHHZ Local 45.409400 0.00 4.80 0.00 14,535.81
Base 45.409400 0.00 4.80 0.00 14,535.81
12561W105 Total
420.000 Local 0.00 6.30 0.00 19,241.31
Base 0.00 6.30 0.00 19,241.31
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125896100 CMS ENERGY CORP COMMON STOCK USD.0118 Apr 2013 23 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
400.000 1.000000 NHDM Local 28.635000 0.00 6.00 0.00 11,460.00
Base 28.635000 0.00 6.00 0.00 11,460.00

125896100 CMS ENERGY CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSsb/DTC
640.000 1.000000 NHHY Local 27.170000 0.00 0.83 0.00 17,389.63
Base 27.170000 0.00 0.83 0.00 17,389.63

125896100 Total

1,040.000 Local 0.00 6.83 0.00 28,849.63
Base 0.00 6.83 0.00 28,849.63
125906107 CSS INDUSTRIES INC COMMON STOCK USD.1 03 May 2013 08 May 2013 LOOP CAPITAL MARKETS uUSb/DTC 0.02
200.000 1.000000 NHIH Local 29.985000 0.00 3.00 0.00 6,000.00
Base 29.985000 0.00 3.00 0.00 6,000.00
125919308 CPI AEROSTRUCTURES INC COMMON STOCK USD. 11 Jun 2013 14 Jun 2013 NATIONAL FINANCIAL SERVICES CORP. USD/DTC 0.03
1,600.000 1.000000 NHIP Local 9.736700 0.00 48.00 0.00 15,626.72
Base 9.736700 0.00 48.00 0.00 15,626.72
12Jun 2013 17 Jun 2013 GOLDMAN SACHS INTERNATIONAL uUSsb/DTC 0.03
1,100.000 1.000000 NHIP Local 9.830000 0.00 27.50 0.00 10,840.50
Base 9.830000 0.00 27.50 0.00 10,840.50
12Jun 2013 17 Jun 2013 NATIONAL FINANCIAL SERVICES CORP. uUSb/DTC 0.03
100.000 1.000000 NHIP Local 9.750000 0.00 3.00 0.00 978.00
Base 9.750000 0.00 3.00 0.00 978.00
14 Jun 2013 19 Jun 2013 GOLDMAN SACHS INTERNATIONAL USD/DTC 0.03
600.000 1.000000 NHIP Local 9.999100 0.00 18.00 0.00 6,017.46
Base 9.999100 0.00 18.00 0.00 6,017.46
17 Jun 2013 20 Jun 2013 GOLDMAN SACHS INTERNATIONAL uUSsb/DTC 0.03
300.000 1.000000 NHIP Local 10.072700 0.00 9.00 0.00 3,030.81
Base 10.072700 0.00 9.00 0.00 3,030.81
20 Jun 2013 25 Jun 2013 GOLDMAN SACHS INTERNATIONAL uUSb/DTC 0.03
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2,700.000 1.000000 NHIP Local 10.077700 0.00 67.50 0.00 27,277.29
Base 10.077700 0.00 67.50 0.00 27,277.29
20 Jun 2013 25 Jun 2013 GOLDMAN SACHS INTERNATIONAL uUsSb/DTC 0.03
800.000 1.000000 NHIP Local 10.039500 0.00 24.00 0.00 8,055.60
Base 10.039500 0.00 24.00 0.00 8,055.60
21Jun 2013 26 Jun 2013 GOLDMAN SACHS INTERNATIONAL USD/DTC 0.03
600.000 1.000000 NHIP Local 10.041200 0.00 18.00 0.00 6,042.72
Base 10.041200 0.00 18.00 0.00 6,042.72
24 Jun 2013 27 Jun 2013 GOLDMAN SACHS INTERNATIONAL USD/DTC 0.03
1,500.000 1.000000 NHIP Local 10.000000 0.00 37.50 0.00 15,037.50
Base 10.000000 0.00 37.50 0.00 15,037.50
24 Jun 2013 27 Jun 2013 GOLDMAN SACHS INTERNATIONAL uUSb/DTC 0.03
1,600.000 1.000000 NHIP Local 9.999800 0.00 48.00 0.00 16,047.68
Base 9.999800 0.00 48.00 0.00 16,047.68
28 Jun 2013 OPEN GOLDMAN SACHS INTERNATIONAL USD/DTC 0.03
500.000 1.000000 NHIP Local 10.500000 0.00 12.50 0.00 5,262.50
Base 10.500000 0.00 12.50 0.00 5,262.50
28 Jun 2013 OPEN NATIONAL FINANCIAL SERVICES CORP. USD/DTC 0.03
600.000 1.000000 NHIP Local 10.500000 0.00 18.00 0.00 6,318.00
Base 10.500000 0.00 18.00 0.00 6,318.00
125919308 Total

12,000.000 Local 0.00 331.00 0.00 120,534.78
Base 0.00 331.00 0.00 120,534.78
12621E103 CNO FINANCIAL GROUP INC COMMON STOCK USD.0116 Apr2013 19 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
600.000 1.000000 NHIH Local 10.936700 0.00 9.00 0.00 6,571.02
Base 10.936700 0.00 9.00 0.00 6,571.02
12621E103 CNO FINANCIAL GROUP INC COMMON STOCK USD.0114 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
1,110.000 1.000000 NHHZ Local 12.652100 0.00 16.65 0.00 14,060.48
Base 12.652100 0.00 16.65 0.00 14,060.48
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12621E103 CNO FINANCIAL GROUP INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
3,000.000 1.000000 NHIH Local 12.957600 0.00 0.00 0.00 38,872.80
Base 12.957600 0.00 0.00 0.00 38,872.80

12621E103 CNO FINANCIAL GROUP INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSsb/DTC
12,000.000 1.000000 NHHZ Local 12.960000 0.00 15.60 0.00 155,535.60
Base 12.960000 0.00 15.60 0.00 155,535.60

12621E103 Total

16,710.000 Local 0.00 41.25 0.00 215,039.90
Base 0.00 41.25 0.00 215,039.90

126349109 CSG SYSTEMS INTL INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
300.000 1.000000 NHHZ Local 21.700000 0.00 0.39 0.00 6,510.39
Base 21.700000 0.00 0.39 0.00 6,510.39

126408103 CSX CORP COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET USD/DTC
7,690.000 1.000000 NHHY Local 23.190000 0.00 10.00 0.00 178,341.10
Base 23.190000 0.00 10.00 0.00 178,341.10

12646R105 CST BRANDS INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSD/DTC
50.000 1.000000 NHHY Local 30.810000 0.00 0.07 0.00 1,540.57
Base 30.810000 0.00 0.07 0.00 1,540.57

126534106 CU BANCORP COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
1,600.000 1.000000 NHIH Local 15.797100 0.00 0.00 0.00 25,275.36
Base 15.797100 0.00 0.00 0.00 25,275.36

126534106 CU BANCORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
5,290.000 1.000000 NHHZ Local 15.800000 0.00 6.88 0.00 83,588.88
Base 15.800000 0.00 6.88 0.00 83,588.88

126534106 Total

6,890.000 Local 0.00 6.88 0.00 108,864.24
Base 0.00 6.88 0.00 108,864.24

126600105 CVB FINANCIAL CORP COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET uUSD/DTC
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2,560.000 1.000000 NHHZ Local 11.760000 0.00 3.33 0.00 30,108.93
Base 11.760000 0.00 3.33 0.00 30,108.93
12662P108 CVR ENERGY INC COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
100.000 1.000000 NHIH Local 58.215800 0.00 1.50 0.00 5,823.08
Base 58.215800 0.00 1.50 0.00 5,823.08
12662P108 CVR ENERGY INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
3,600.000 1.000000 NHIM Local 47.391300 0.00 0.00 0.00 170,608.68
Base 47.391300 0.00 0.00 0.00 170,608.68
12662P108 Total
3,700.000 Local 0.00 1.50 0.00 176,431.76
Base 0.00 1.50 0.00 176,431.76
126650100 CVS CAREMARK CORP COMMON STOCK USD.0116 Apr2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
170.000 1.000000 NHHY Local 57.110000 0.00 2.55 0.00 9,711.25
Base 57.110000 0.00 2.55 0.00 9,711.25
126650100 CVS CAREMARK CORP COMMON STOCK USD.0111 Jun 2013 14 Jun 2013 APEX CLEARING CORPORATION uUSb/DTC 0.02
2,325.000 1.000000 NHEY Local 58.729400 0.00 46.50 0.00 136,592.36
Base 58.729400 0.00 46.50 0.00 136,592.36
126650100 CVS CAREMARK CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
3,940.000 1.000000 NHHY Local 57.180000 0.00 5.12 0.00 225,294.32
Base 57.180000 0.00 5.12 0.00 225,294.32
126650100 Total
6,435.000 Local 0.00 54.17 0.00 371,597.93
Base 0.00 54.17 0.00 371,597.93
12673A108 CYS INVESTMENTS INC REIT USD.01 14 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSsb/DTC 0.02
970.000 1.000000 NHHZ Local 10.582200 0.00 14.55 0.00 10,279.28
Base 10.582200 0.00 14.55 0.00 10,279.28
12673P105 CAINC COMMON STOCK USD.1 28 Jun 2013 OPEN INSTINET uUSb/DTC
250.000 1.000000 NHHY Local 28.630000 0.00 0.33 0.00 7,157.83
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Base 28.630000 0.00 0.33 0.00 7,157.83
126804301 CABELA S INC COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS uUSDh/DTC 0.02
100.000 1.000000 NHIH Local 70.011300 0.00 1.50 0.00 7,002.63
Base 70.011300 0.00 1.50 0.00 7,002.63

126804301 CABELA S INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSDh/DTC
10,900.000 1.000000 NHIM Local 64.748100 0.00 0.00 0.00 705,754.29
Base 64.748100 0.00 0.00 0.00 705,754.29

126804301 Total

11,000.000 Local 0.00 1.50 0.00 712,756.92
Base 0.00 1.50 0.00 712,756.92

12686C109 CABLEVISION SYSTEMS NY GRP A COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
38,400.000 1.000000 NHIM Local 16.816900 0.00 0.00 0.00 645,768.96
Base 16.816900 0.00 0.00 0.00 645,768.96
127097103 CABOT OIL + GAS CORP COMMON STOCK USD.1 03 Apr 2013 08 Apr 2013 GOLDMAN SACHS + CO uUSDh/DTC 0.01
16.000 1.000000 NHIB Local 65.680000 0.00 0.16 0.00 1,051.04
Base 65.680000 0.00 0.16 0.00 1,051.04
127097103 CABOT OIL + GAS CORP COMMON STOCK USD.1 10 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS uUSD/DTC 0.02
800.000 1.000000 NHIM Local 71.493800 0.00 12.00 0.00 57,207.04
Base 71.493800 0.00 12.00 0.00 57,207.04

127097103 Total

816.000 Local 0.00 12.16 0.00 58,258.08
Base 0.00 12.16 0.00 58,258.08

127150308 CACHE INC COMMON STOCK USD.0123 Apr 2013 23 Apr 2013 RIGHTS SUBSCRIBED uUSb/DTC
44,077.000 1.000000 NHDY Local 8.990963 0.00 0.00 0.00 396,294.69
Base 8.990963 0.00 0.00 0.00 396,294.69
127190304 CACI INTERNATIONAL INC CLA COMMON STOCK USD.1 14 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSDh/DTC 0.02
160.000 1.000000 NHHZ Local 62.399900 0.00 2.40 0.00 9,986.38
Base 62.399900 0.00 2.40 0.00 9,986.38
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28 Jun 2013 OPEN INSTINET USD/DTC
1,280.000 1.000000 NHHZ Local 63.490000 0.00 1.66 0.00 81,268.86
Base 63.490000 0.00 1.66 0.00 81,268.86

127190304 Total

1,440.000 Local 0.00 4.06 0.00 91,255.24
Base 0.00 4.06 0.00 91,255.24

127686103 CAESARS ENTERTAINMENT CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSDh/DTC
110.000 1.000000 NHHZ Local 13.700000 0.00 0.14 0.00 1,507.14
Base 13.700000 0.00 0.14 0.00 1,507.14

128027101 CAL DIVE INTERNATIONAL INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
1,390.000 1.000000 NHHZ Local 1.880000 0.00 1.81 0.00 2,615.01
Base 1.880000 0.00 1.81 0.00 2,615.01

128030202 CAL MAINE FOODS INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSDh/DTC
50.000 1.000000 NHHZ Local 46.510000 0.00 0.07 0.00 2,325.57
Base 46.510000 0.00 0.07 0.00 2,325.57

12811R104 CALAMOS ASSET MANAGEMENT A COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSsb/DTC
60.000 1.000000 NHHZ Local 10.500000 0.00 0.08 0.00 630.08
Base 10.500000 0.00 0.08 0.00 630.08

129603106 CALGON CARBON CORP COMMON STOCK USD.0125 Apr 2013 30 Apr 2013 INTERNAL SWAP DVP uUSb/DTC
300.000 1.000000 NHIH Local 17.080000 0.00 0.00 0.00 5,124.00
Base 17.080000 0.00 0.00 0.00 5,124.00
130788102 CALIFORNIA WATER SERVICE GRP COMMON STOCK USD.0105 Apr 2013 10 Apr 2013 MORGAN STANLEY CO INCORPORATED USD/DTC 0.02
900.000 1.000000 NHIH Local 19.703300 0.00 13.50 0.00 17,746.47
Base 19.703300 0.00 13.50 0.00 17,746.47
130788102 CALIFORNIA WATER SERVICE GRP COMMON STOCK USD.0116 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSsb/DTC 0.02
1,410.000 1.000000 NHHZ Local 20.120300 0.00 21.15 0.00 28,390.77
Base 20.120300 0.00 21.15 0.00 28,390.77
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28 Jun 2013 OPEN INSTINET uUSD/DTC
13,770.000 1.000000 NHHZ Local 19.510000 0.00 17.90 0.00 268,670.60
Base 19.510000 0.00 17.90 0.00 268,670.60

130788102 Total

16,080.000 Local 0.00 52.55 0.00 314,807.84
Base 0.00 52.55 0.00 314,807.84
131193104 CALLAWAY GOLF COMPANY COMMON STOCK USD.0112 Apr 2013 17 Apr 2013 PERSHING LLC USD/DTC 0.03
9,400.000 1.000000 NHIP Local 6.635300 0.00 282.00 0.00 62,653.82
Base 6.635300 0.00 282.00 0.00 62,653.82

131193104 CALLAWAY GOLF COMPANY COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSD/DTC
3,590.000 1.000000 NHHZ Local 6.580000 0.00 4.67 0.00 23,626.87
Base 6.580000 0.00 4.67 0.00 23,626.87

131193104 Total

12,990.000 Local 0.00 286.67 0.00 86,280.69
Base 0.00 286.67 0.00 86,280.69

131347304 CALPINE CORP COMMON STOCK USD. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
10,400.000 1.000000 NHIM Local 21.226100 0.00 0.00 0.00 220,751.44
Base 21.226100 0.00 0.00 0.00 220,751.44

132011107 CAMBREX CORP COMMON STOCK USD.1 28 Jun 2013 OPEN INSTINET USD/DTC
470.000 1.000000 NHHZ Local 13.970000 0.00 0.61 0.00 6,566.51
Base 13.970000 0.00 0.61 0.00 6,566.51

133131102 CAMDEN PROPERTY TRUST REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
2,610.000 1.000000 NHHY Local 69.140000 0.00 3.39 0.00 180,458.79
Base 69.140000 0.00 3.39 0.00 180,458.79
13342B105 CAMERON INTERNATIONAL CORP COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
800.000 1.000000 NHIM Local 62.331200 0.00 12.00 0.00 49,876.96
Base 62.331200 0.00 12.00 0.00 49,876.96
13342B105 CAMERON INTERNATIONAL CORP COMMON STOCK USD.0113 Jun 2013 18 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
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300.000 1.000000 NHDM Local 62.370000 0.00 4.50 0.00 18,715.50
Base 62.370000 0.00 4.50 0.00 18,715.50

13342B105 CAMERON INTERNATIONAL CORP COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET uUSD/DTC
1,450.000 1.000000 NHHY Local 61.160000 0.00 1.89 0.00 88,683.89
Base 61.160000 0.00 1.89 0.00 88,683.89

13342B105 Total

2,550.000 Local 0.00 18.39 0.00 157,276.35
Base 0.00 18.39 0.00 157,276.35
134429109 CAMPBELL SOUP CO COMMON STOCK USD. 15Apr2013 18 Apr 2013 INVESTMENT TECHNOLOGY GROUP INC. uUSD/DTC 0.02
1,015.000 1.000000 NHEZ Local 45.533500 0.00 15.23 0.00 46,231.73
Base 45.533500 0.00 15.23 0.00 46,231.73
15 Apr2013 18 Apr 2013 LOOP CAPITAL MARKETS uUSD/DTC 0.02
2,030.000 1.000000 NHEZ Local 45.462200 0.00 40.60 0.00 92,328.87
Base 45.462200 0.00 40.60 0.00 92,328.87
15 Apr 2013 18 Apr 2013 CABRERA CAPITAL MARKETS USD/DTC 0.02
2,030.000 1.000000 NHEZ Local 45.561400 0.00 40.60 0.00 92,530.24
Base 45.561400 0.00 40.60 0.00 92,530.24
16 Apr 2013 19 Apr 2013 LOOP CAPITAL MARKETS uUSD/DTC 0.02
2,030.000 1.000000 NHEZ Local 46.224400 0.00 40.60 0.00 93,876.13
Base 46.224400 0.00 40.60 0.00 93,876.13
17 Apr 2013 22 Apr 2013 LOOP CAPITAL MARKETS uUSD/DTC 0.02
8,120.000 1.000000 NHEZ Local 45.883000 0.00 162.40 0.00 372,732.36
Base 45.883000 0.00 162.40 0.00 372,732.36
18 Apr 2013 23 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
5,905.000 1.000000 NHEZ Local 46.076400 0.00 118.10 0.00 272,199.24
Base 46.076400 0.00 118.10 0.00 272,199.24
134429109 CAMPBELL SOUP CO COMMON STOCK USD. 10Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS uUSD/DTC 0.02
1,000.000 1.000000 NHIM Local 43.808000 0.00 15.00 0.00 43,823.00
Base 43.808000 0.00 15.00 0.00 43,823.00
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134429109 CAMPBELL SOUP CO COMMON STOCK USD. 28 Jun2013 OPEN INSTINET USD/DTC
870.000 1.000000 NHHY Local 44.790000 0.00 1.13 0.00 38,968.43
Base 44.790000 0.00 1.13 0.00 38,968.43
134429109 Total
23,000.000 Local 0.00 433.66 0.00 1,052,690.00
Base 0.00 433.66 0.00 1,052,690.00
13466Y105 CAMPUS CREST COMMUNITIES INC REIT USD.01 15 Apr2013 18 Apr 2013 CHEEVERS & CO. INC. USD/DTC 0.02
14,160.000 1.000000 NHHZ Local 13.601800 0.00 212.40 0.00 192,813.89
Base 13.601800 0.00 212.40 0.00 192,813.89
13466Y105 CAMPUS CREST COMMUNITIES INC REIT USD.01 16 Apr 2013 19 Apr 2013 LOOP CAPITAL MARKETS uUSb/DTC 0.02
400.000 1.000000 NHIH Local 13.902900 0.00 6.00 0.00 5,567.16
Base 13.902900 0.00 6.00 0.00 5,567.16
13466Y105 CAMPUS CREST COMMUNITIES INC REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
570.000 1.000000 NHHZ Local 11.540000 0.00 0.74 0.00 6,578.54
Base 11.540000 0.00 0.74 0.00 6,578.54
13466Y105 Total
15,130.000 Local 0.00 219.14 0.00 204,959.59
Base 0.00 219.14 0.00 204,959.59
139674105 CAPITAL CITY BANK GROUP INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET uUSsb/DTC
290.000 1.000000 NHHZ Local 11.530000 0.00 0.38 0.00 3,344.08
Base 11.530000 0.00 0.38 0.00 3,344.08
139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
2,700.000 1.000000 NHIH Local 18.986500 0.00 0.00 0.00 51,263.55
Base 18.986500 0.00 0.00 0.00 51,263.55
139794101 CAPITAL BANK FINANCIAL CL A COMMON STOCK 28 Jun 2013 OPEN INSTINET USD/DTC
8,360.000 1.000000 NHHZ Local 18.990000 0.00 10.87 0.00 158,767.27
Base 18.990000 0.00 10.87 0.00 158,767.27
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139794101 Total

11,060.000 Local 0.00 10.87 0.00 210,030.82
Base 0.00 10.87 0.00 210,030.82
140288101 CAPLEASE INC REIT USD.01 03 May 2013 08 May 2013 LOOP CAPITAL MARKETS USD/DTC 0.01
2,300.000 1.000000 NHIH Local 6.950400 0.00 23.00 0.00 16,008.92
Base 6.950400 0.00 23.00 0.00 16,008.92
140288101 CAPLEASE INC REIT USD.01 16 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
12,300.000 1.000000 NHHZ Local 7.330200 0.00 184.50 0.00 90,345.96
Base 7.330200 0.00 184.50 0.00 90,345.96
28 Jun 2013 OPEN INSTINET uUSD/DTC
400.000 1.000000 NHHZ Local 8.440000 0.00 0.52 0.00 3,376.52
Base 8.440000 0.00 0.52 0.00 3,376.52
140288101 Total
15,000.000 Local 0.00 208.02 0.00 109,731.40
Base 0.00 208.02 0.00 109,731.40
14040H105 CAPITAL ONE FINANCIAL CORP COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 UBS SECURITIES LLC uUSD/DTC 0.01
8,400.000 1.000000 NHDF Local 62.487700 0.00 58.80 0.00 524,955.48
Base 62.487700 0.00 58.80 0.00 524,955.48
11Jun 2013 14 Jun 2013 UBS SECURITIES LLC uUSD/DTC 0.01
9,700.000 1.000000 NHDF Local 61.721900 0.00 67.90 0.00 598,770.33
Base 61.721900 0.00 67.90 0.00 598,770.33
14040H105 CAPITAL ONE FINANCIAL CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
1,050.000 1.000000 NHHY Local 62.810000 0.00 1.37 0.00 65,951.87
Base 62.810000 0.00 1.37 0.00 65,951.87
14040H105 Total
19,150.000 Local 0.00 128.07 0.00 1,189,677.68
Base 0.00 128.07 0.00 1,189,677.68
140501107 CAPITAL SOUTHWEST CORP CAPITAL SOUTHWEST 10 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
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100.000 1.000000 NHIH Local 138.957500 0.00 1.50 0.00 13,897.25
Base 138.957500 0.00 1.50 0.00 13,897.25
140501107 CAPITAL SOUTHWEST CORP CAPITAL SOUTHWEST 28 Jun 2013 OPEN INSTINET uUsSb/DTC
176.000 1.000000 NHHZ Local 137.830000 0.00 0.23 0.00 24,258.31
Base 137.830000 0.00 0.23 0.00 24,258.31
140501107 Total
276.000 Local 0.00 1.73 0.00 38,155.56
Base 0.00 1.73 0.00 38,155.56
14057J101 CAPITOL FEDERAL FINANCIAL IN COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
26,100.000 1.000000 NHIH Local 12.137800 0.00 0.00 0.00 316,796.58
Base 12.137800 0.00 0.00 0.00 316,796.58
14057J101 CAPITOL FEDERAL FINANCIAL IN COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSsb/DTC
83,840.000 1.000000 NHHZ Local 12.140000 0.00 108.99 0.00 1,017,926.59
Base 12.140000 0.00 108.99 0.00 1,017,926.59
14057J101 Total
109,940.000 Local 0.00 108.99 0.00 1,334,723.17
Base 0.00 108.99 0.00 1,334,723.17
140781105 CARBO CERAMICS INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
3,500.000 1.000000 NHIH Local 67.417700 0.00 0.00 0.00 235,961.95
Base 67.417700 0.00 0.00 0.00 235,961.95
140781105 CARBO CERAMICS INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
6,310.000 1.000000 NHHZ Local 67.430000 0.00 8.20 0.00 425,491.50
Base 67.430000 0.00 8.20 0.00 425,491.50
140781105 Total
9,810.000 Local 0.00 8.20 0.00 661,453.45
Base 0.00 8.20 0.00 661,453.45
14149F109 CARDINAL FINANCIAL CORP COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET uUSsb/DTC
1,240.000 1.000000 NHHZ Local 14.640000 0.00 1.61 0.00 18,155.21
Base 14.640000 0.00 1.61 0.00 18,155.21
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14149Y108 CARDINAL HEALTH INC COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
7,590.000 1.000000 NHHY Local 47.200000 0.00 9.87 0.00 358,257.87
Base 47.200000 0.00 9.87 0.00 358,257.87
141665109 CAREER EDUCATION CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
1,150.000 1.000000 NHHZ Local 2.900000 0.00 1.50 0.00 3,336.50
Base 2.900000 0.00 1.50 0.00 3,336.50
141707101 CAREFUSION CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
260.000 1.000000 NHHY Local 36.850000 0.00 0.34 0.00 9,581.34
Base 36.850000 0.00 0.34 0.00 9,581.34
142339100 CARLISLE COS INC COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET USD/DTC
240.000 1.000000 NHHY Local 62.310000 0.00 0.31 0.00 14,954.71
Base 62.310000 0.00 0.31 0.00 14,954.71
143130102 CARMAX INC COMMON STOCK USD.5 28 Jun2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
40,500.000 1.000000 NHIM Local 46.151600 0.00 0.00 0.00 1,869,139.80
Base 46.151600 0.00 0.00 0.00 1,869,139.80
143436400 CARMIKE CINEMAS INC COMMON STOCK USD.0328 Jun 2013 OPEN INSTINET USD/DTC
220.000 1.000000 NHHZ Local 19.360000 0.00 0.29 0.00 4,259.49
Base 19.360000 0.00 0.29 0.00 4,259.49
143658300 CARNIVAL CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
710.000 1.000000 NHHY Local 34.290000 0.00 0.92 0.00 24,346.82
Base 34.290000 0.00 0.92 0.00 24,346.82
144285103 CARPENTER TECHNOLOGY COMMON STOCK USD5. 13 May 2013 16 May 2013 BNY CONVERGEX LJR USD/DTC 0.05
12,335.000 1.000000 NHIB Local 47.007600 0.00 616.75 0.00 580,455.50
Base 47.007600 0.00 616.75 0.00 580,455.50
20 May 2013 23 May 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.05
10,771.000 1.000000 NHIB Local 48.588500 0.00 538.55 0.00 523,885.28
Base 48.588500 0.00 538.55 0.00 523,885.28
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144285103 CARPENTER TECHNOLOGY COMMON STOCK USD5. 28 Jun 2013  OPEN INSTINET USD/DTC
170.000 1.000000 NHHY Local 45.070000 0.00 0.22 0.00 7,662.12
Base 45.070000 0.00 0.22 0.00 7,662.12

144285103 Total

23,276.000 Local 0.00 1,155.52 0.00 1,112,002.90
Base 0.00 1,155.52 0.00 1,112,002.90

144577103 CARRIZO OIL + GAS INC COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET uSD/DTC
70.000 1.000000 NHHZ Local 28.330000 0.00 0.09 0.00 1,983.19
Base 28.330000 0.00 0.09 0.00 1,983.19

14574X104 CARROLS RESTAURANT GROUP INC ~ COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
13,320.000 1.000000 NHHZ Local 6.460000 0.00 17.32 0.00 86,064.52
Base 6.460000 0.00 17.32 0.00 86,064.52

146229109 CARTER S INC COMMON STOCK USD.0131 May 2013 05 Jun 2013 INTERNAL SWAP DVP uSD/DTC
500.000 1.000000 NHIM Local 72.070000 0.00 0.00 0.00 36,035.00
Base 72.070000 0.00 0.00 0.00 36,035.00

28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
700.000 1.000000 NHIM Local 74.056400 0.00 0.00 0.00 51,839.48
Base 74.056400 0.00 0.00 0.00 51,839.48

146229109 Total

1,200.000 Local 0.00 0.00 0.00 87,874.48
Base 0.00 0.00 0.00 87,874.48

14754D100 CASH AMERICA INTL INC COMMON STOCK USD.1 28 Jun2013  OPEN INSTINET USD/DTC
6,550.000 1.000000 NHHZ Local 45.460000 0.00 8.52 0.00 297,771.52
Base 45.460000 0.00 8.52 0.00 297,771.52
14808P109 CASS INFORMATION SYSTEMS INC ~ COMMON STOCK USD.5 03 May 2013 08 May 2013 LOOP CAPITAL MARKETS uSD/DTC 0.02
100.000 1.000000 NHIH Local 41.580000 0.00 1.50 0.00 4,159.50
Base 41.580000 0.00 1.50 0.00 4,159.50
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148411101 CASTLE (AM.) + CO COMMON STOCK USD.0116 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
780.000 1.000000 NHHZ Local 17.795400 0.00 11.70 0.00 13,892.11
Base 17.795400 0.00 11.70 0.00 13,892.11
28 Jun 2013 OPEN INSTINET USD/DTC
520.000 1.000000 NHHZ Local 15.760000 0.00 0.68 0.00 8,195.88
Base 15.760000 0.00 0.68 0.00 8,195.88

148411101 Total

1,300.000 Local 0.00 12.38 0.00 22,087.99
Base 0.00 12.38 0.00 22,087.99

148887102 CATAMARAN CORP COMMON STOCK NPV 30 Apr2013 03 May 2013 MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
500.000 1.000000 NHIM Local 57.726600 0.00 0.00 0.00 28,863.30
Base 57.726600 0.00 0.00 0.00 28,863.30

30 Apr2013 03 May 2013 EXTERNAL SWAP USD/DTC
100.000 1.000000 NHIM Local 57.730000 0.00 0.00 0.00 5,773.00
Base 57.730000 0.00 0.00 0.00 5,773.00

13Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
600.000 1.000000 NHIM Local 54.910000 0.00 0.00 0.00 32,946.00
Base 54.910000 0.00 0.00 0.00 32,946.00

148887102 Total

1,200.000 Local 0.00 0.00 0.00 67,582.30
Base 0.00 0.00 0.00 67,582.30

149150104 CATHAY GENERAL BANCORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
620.000 1.000000 NHHZ Local 20.350000 0.00 0.81 0.00 12,617.81
Base 20.350000 0.00 0.81 0.00 12,617.81

149205106 CATO CORP CLASS A COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET USD/DTC
12,400.000 1.000000 NHHZ Local 24.960000 0.00 16.12 0.00 309,520.12
Base 24.960000 0.00 16.12 0.00 309,520.12
14964U108 CAVIUM INC COMMON STOCK USD. 16 May 2013 21 May 2013 NORTH SOUTH CAPITAL LLC uUSD/DTC 0.03
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21,191.000 1.000000 NHIB Local 35.749600 0.00 635.73 0.00 758,205.50
Base 35.749600 0.00 635.73 0.00 758,205.50
17 May 2013 22 May 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.05
15,861.000 1.000000 NHIB Local 35.518600 0.00 793.05 0.00 564,153.56
Base 35.518600 0.00 793.05 0.00 564,153.56
14964U108 Total
37,052.000 Local 0.00 1,428.78 0.00 1,322,359.06
Base 0.00 1,428.78 0.00 1,322,359.06
150602209 CEDAR REALTY TRUST INC REIT USD.06 28 Jun 2013  OPEN INSTINET USD/DTC
7,130.000 1.000000 NHHZ Local 5.180000 0.00 9.27 0.00 36,942.67
Base 5.180000 0.00 9.27 0.00 36,942.67
150838100 CELADON GROUP INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET USD/DTC
10,520.000 1.000000 NHHZ Local 18.250000 0.00 13.68 0.00 192,003.68
Base 18.250000 0.00 13.68 0.00 192,003.68
150870103 CELANESE CORP SERIES A COMMON STOCK USD. 10Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
1,000.000 1.000000 NHIM Local 48.946000 0.00 15.00 0.00 48,961.00
Base 48.946000 0.00 15.00 0.00 48,961.00
150934883 CELL THERAPEUTICS INC COMMON STOCK NPV 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
19,700.000 1.000000 NHIH Local 1.049800 0.00 0.00 0.00 20,681.06
Base 1.049800 0.00 0.00 0.00 20,681.06
15117B103 CELLDEX THERAPEUTICS INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET uUSsb/DTC
2,960.000 1.000000 NHHZ Local 15.610000 0.00 3.85 0.00 46,209.45
Base 15.610000 0.00 3.85 0.00 46,209.45
15135B101 CENTENE CORP COMMON STOCK USD. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
400.000 1.000000 NHIH Local 52.450400 0.00 0.00 0.00 20,980.16
Base 52.450400 0.00 0.00 0.00 20,980.16
151897107 CENTERPOINT ENERGY INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
720.000 1.000000 NHHY Local 23.490000 0.00 0.94 0.00 16,913.74
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Base 23.490000 0.00 0.94 0.00 16,913.74

15201P109 CENTERSTATE BANKS INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
160.000 1.000000 NHHZ Local 8.680000 0.00 0.21 0.00 1,389.01
Base 8.680000 0.00 0.21 0.00 1,389.01

153527205 CENTRAL GARDEN AND PET CO A COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET uUSD/DTC
2,220.000 1.000000 NHHZ Local 6.900000 0.00 2.89 0.00 15,320.89
Base 6.900000 0.00 2.89 0.00 15,320.89

156431108 CENTURY ALUMINUM COMPANY COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSD/DTC
100.000 1.000000 NHHZ Local 9.280000 0.00 0.13 0.00 928.13
Base 9.280000 0.00 0.13 0.00 928.13

156700106 CENTURYLINK INC COMMON STOCK USD1. 28 Jun 2013 OPEN INSTINET uUSD/DTC
520.000 1.000000 NHHY Local 35.350000 0.00 0.68 0.00 18,382.68
Base 35.350000 0.00 0.68 0.00 18,382.68
156782104 CERNER CORP COMMON STOCK USD.0103 Apr 2013 08 Apr 2013 GOLDMAN SACHS + CO USD/DTC 0.01
14.000 1.000000 NHIB Local 93.970000 0.00 0.14 0.00 1,315.72
Base 93.970000 0.00 0.14 0.00 1,315.72
156782104 CERNER CORP COMMON STOCK USD.0108 Apr 2013 11 Apr 2013 LIQUIDNETINC uUSD/DTC 0.02
3,512.000 1.000000 NHDZ Local 91.560000 0.00 70.24 0.00 321,628.96
Base 91.560000 0.00 70.24 0.00 321,628.96
08 Apr2013 11 Apr 2013 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.02
7,388.000 1.000000 NHDZ Local 92.614000 0.00 147.76 0.00 684,379.99
Base 92.614000 0.00 147.76 0.00 684,379.99
156782104 CERNER CORP COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
400.000 1.000000 NHIM Local 98.592500 0.00 6.00 0.00 39,443.00
Base 98.592500 0.00 6.00 0.00 39,443.00

156782104 Total

11,314.000 Local 0.00 224.14 0.00 1,046,767.67
Base 0.00 224.14 0.00 1,046,767.67
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157085101 CERUS CORP COMMON STOCK USD. 16 Apr2013 19 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.01
1,300.000 1.000000 NHIH Local 4.826900 0.00 13.00 0.00 6,287.97
Base 4.826900 0.00 13.00 0.00 6,287.97
157085101 CERUS CORP COMMON STOCK USD. 16 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
4,110.000 1.000000 NHHZ Local 5.324700 0.00 61.65 0.00 21,946.17
Base 5.324700 0.00 61.65 0.00 21,946.17
157085101 CERUS CORP COMMON STOCK USD. 03 Jun 2013 06 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.01
1,900.000 1.000000 NHIH Local 5.279300 0.00 19.00 0.00 10,049.67
Base 5.279300 0.00 19.00 0.00 10,049.67
157085101 Total

7,310.000 Local 0.00 93.65 0.00 38,283.81
Base 0.00 93.65 0.00 38,283.81

157210105 CEVA INC COMMON STOCK USD. 28 Jun2013  OPEN INSTINET USD/DTC
9,160.000 1.000000 NHHZ Local 19.360000 0.00 11.91 0.00 177,349.51
Base 19.360000 0.00 11.91 0.00 177,349.51

157842105 CHAMBERS STREET PROPERTIES REIT USD.01 28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
43,500.000 1.000000 NHIH Local 9.998200 0.00 0.00 0.00 434,921.70
Base 9.998200 0.00 0.00 0.00 434,921.70

157842105 CHAMBERS STREET PROPERTIES REIT USD.01 28 Jun 2013  OPEN INSTINET USD/DTC
140,110.000 1.000000 NHHZ Local 10.000000 0.00 182.14 0.00 1,401,282.14
Base 10.000000 0.00 182.14 0.00 1,401,282.14

157842105 Total

183,610.000 Local 0.00 182.14 0.00 1,836,203.84
Base 0.00 182.14 0.00 1,836,203.84

159179100 CHANNELADVISOR CORP COMMON STOCK USD. 28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
1,000.000 1.000000 NHIH Local 15.727100 0.00 0.00 0.00 15,727.10
Base 15.727100 0.00 0.00 0.00 15,727.10
159864107 CHARLES RIVER LABORATORIES COMMON STOCK USD.0117 Apr 2013 22 Apr 2013 INSTINET USD/DTC 0.02
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1,750.000 1.000000 NHHO Local 42.027000 0.00 35.00 0.00 73,5682.25
Base 42.027000 0.00 35.00 0.00 73,582.25
159864107 CHARLES RIVER LABORATORIES COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUsSb/DTC
330.000 1.000000 NHHY Local 41.030000 0.00 0.43 0.00 13,540.33
Base 41.030000 0.00 0.43 0.00 13,540.33
159864107 Total
2,080.000 Local 0.00 35.43 0.00 87,122.58
Base 0.00 35.43 0.00 87,122.58
16115Q308 CHART INDUSTRIES INC COMMON STOCK USD.0103 May 2013 08 May 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
100.000 1.000000 NHIH Local 86.727500 0.00 1.50 0.00 8,674.25
Base 86.727500 0.00 1.50 0.00 8,674.25
16117M305 CHARTER COMMUNICATION A COMMON STOCK 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
2,300.000 1.000000 NHIM Local 123.827300 0.00 0.00 0.00 284,802.79
Base 123.827300 0.00 0.00 0.00 284,802.79
16122W108 CHARTER FINANCIAL CORP COMMON STOCK USD.0109 Apr 2013 09 Apr 2013 MERGER NON CASH USD/DTC
4,726.509 1.000000 NHHZ Local 7.666013 0.00 0.00 0.00 36,233.48
Base 7.666013 0.00 0.00 0.00 36,233.48
16122W108 CHARTER FINANCIAL CORP COMMON STOCK USD.0109 Apr 2013 09 Apr 2013 MERGER NON CASH USD/DTC
1,870.650 1.000000 NHIH Local 7.839178 0.00 0.00 0.00 14,664.36
Base 7.839178 0.00 0.00 0.00 14,664.36
28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSsb/DTC
2,100.000 1.000000 NHIH Local 10.078200 0.00 0.00 0.00 21,164.22
Base 10.078200 0.00 0.00 0.00 21,164.22
16122W108 CHARTER FINANCIAL CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
8,070.000 1.000000 NHHZ Local 10.080000 0.00 10.49 0.00 81,356.09
Base 10.080000 0.00 10.49 0.00 81,356.09
16122W108 Total
16,767.159 Local 0.00 10.49 0.00 153,418.15
Base 0.00 10.49 0.00 153,418.15
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162087102 CHATHAM LODGING TRUST REIT 01 May 2013 06 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.03
6,500.000 1.000000 NHDX Local 18.175200 0.00 195.00 0.00 118,333.80
Base 18.175200 0.00 195.00 0.00 118,333.80
02 May 2013 07 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.03
8,650.000 1.000000 NHDX Local 18.173500 0.00 259.50 0.00 157,460.28
Base 18.173500 0.00 259.50 0.00 157,460.28
03 May 2013 08 May 2013 WILLIAMS CAPITAL GROUP LP (THE) uUSD/DTC 0.03
8,650.000 1.000000 NHDX Local 18.258400 0.00 259.50 0.00 158,194.66
Base 18.258400 0.00 259.50 0.00 158,194.66

13Jun 2013 18 Jun 2013 STIFEL NICOLAUS + CO INC USD/DTC
38,000.000 1.000000 NHDX Local 16.350000 0.00 0.00 0.00 621,300.00
Base 16.350000 0.00 0.00 0.00 621,300.00
19Jun 2013 24 Jun 2013 FRIEDMAN BILLINGS + RAMSEY USD/DTC 0.03
3,150.000 1.000000 NHDX Local 16.498500 0.00 94.50 0.00 52,064.78
Base 16.498500 0.00 94.50 0.00 52,064.78
20 Jun 2013 25 Jun 2013 FRIEDMAN BILLINGS + RAMSEY uUSD/DTC 0.03
12,500.000 1.000000 NHDX Local 16.295700 0.00 375.00 0.00 204,071.25
Base 16.295700 0.00 375.00 0.00 204,071.25
21Jun 2013 26 Jun 2013 CHEEVERS & CO. INC. USD/DTC 0.03
650.000 1.000000 NHDX Local 16.297200 0.00 19.50 0.00 10,612.68
Base 16.297200 0.00 19.50 0.00 10,612.68
24 Jun 2013 27 Jun 2013 CHEEVERS & CO. INC. USD/DTC 0.03
200.000 1.000000 NHDX Local 16.235800 0.00 6.00 0.00 3,253.16
Base 16.235800 0.00 6.00 0.00 3,253.16
25Jun 2013 28 Jun 2013 CHEEVERS & CO. INC. uUSD/DTC 0.03
650.000 1.000000 NHDX Local 16.324200 0.00 19.50 0.00 10,630.23
Base 16.324200 0.00 19.50 0.00 10,630.23
26 Jun 2013  OPEN CHEEVERS & CO. INC. USD/DTC 0.03
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50.000 1.000000 NHDX Local 16.345000 0.00 1.50 0.00 818.75
Base 16.345000 0.00 1.50 0.00 818.75

16208T102 CHATHAM LODGING TRUST REIT 28Jun 2013  OPEN INSTINET USD/DTC
210.000 1.000000 NHHZ Local 17.180000 0.00 0.27 0.00 3,608.07
Base 17.180000 0.00 0.27 0.00 3,608.07

16208T102 Total

79,210.000 Local 0.00 1,230.27 0.00 1,340,347.66
Base 0.00 1,230.27 0.00 1,340,347.66
162825103 CHECKPOINT SYSTEMS INC COMMON STOCK USD.1 14 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
920.000 1.000000 NHHZ Local 14.383800 0.00 13.80 0.00 13,246.90
Base 14.383800 0.00 13.80 0.00 13,246.90

28Jun 2013  OPEN INSTINET USD/DTC
370.000 1.000000 NHHZ Local 14.190000 0.00 0.48 0.00 5,250.78
Base 14.190000 0.00 0.48 0.00 5,250.78

162825103 Total

1,290.000 Local 0.00 14.28 0.00 18,497.68
Base 0.00 14.28 0.00 18,497.68

163428105 CHELSEA THERAPEUTICS INTERNA ~ COMMON STOCK NPV~ 28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
11,700.000 1.000000 NHIH Local 2.299600 0.00 0.00 0.00 26,905.32
Base 2.299600 0.00 0.00 0.00 26,905.32

163731102 CHEMICAL FINANCIAL CORP COMMON STOCK USD1. 28 Jun2013  OPEN INSTINET USD/DTC
220.000 1.000000 NHHZ Local 25.990000 0.00 0.29 0.00 5,718.09
Base 25.990000 0.00 0.29 0.00 5,718.09

16383L106 CHEMOCENTRYX INC COMMON STOCK USD. 28 Jun2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
3,100.000 1.000000 NHIH Local 14.137400 0.00 0.00 0.00 43,825.94
Base 14.137400 0.00 0.00 0.00 43,825.94

164024101 CHEMUNG FINANCIAL CORP COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
600.000 1.000000 NHIH Local 33.483900 0.00 0.00 0.00 20,090.34
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Base 33.483900 0.00 0.00 0.00 20,090.34

164024101 CHEMUNG FINANCIAL CORP COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
2,030.000 1.000000 NHHZ Local 33.490000 0.00 2.64 0.00 67,987.34
Base 33.490000 0.00 2.64 0.00 67,987.34

164024101 Total

2,630.000 Local 0.00 2.64 0.00 88,077.68
Base 0.00 2.64 0.00 88,077.68

16411R208 CHENIERE ENERGY INC COMMON STOCK USD. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
18,600.000 1.000000 NHIM Local 27.754900 0.00 0.00 0.00 516,241.14
Base 27.754900 0.00 0.00 0.00 516,241.14

165240102 CHESAPEAKE LODGING TRUST REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
230.000 1.000000 NHHZ Local 20.790000 0.00 0.30 0.00 4,782.00
Base 20.790000 0.00 0.30 0.00 4,782.00
165303108 CHESAPEAKE UTILITIES CORP COMMON STOCK USD. 14 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
270.000 1.000000 NHHZ Local 52.027800 0.00 4.05 0.00 14,051.56
Base 52.027800 0.00 4.05 0.00 14,051.56

28 Jun 2013 OPEN INSTINET USD/DTC
30.000 1.000000 NHHZ Local 51.490000 0.00 0.04 0.00 1,544.74
Base 51.490000 0.00 0.04 0.00 1,544.74

165303108 Total

300.000 Local 0.00 4.09 0.00 15,596.30
Base 0.00 4.09 0.00 15,596.30
166764100 CHEVRON CORP COMMON STOCK USD.7516 Apr 2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
307.000 1.000000 NHHY Local 116.870200 0.00 4.61 0.00 35,883.76
Base 116.870200 0.00 4.61 0.00 35,883.76

28 Jun 2013  OPEN INSTINET USD/DTC
1,481.000 1.000000 NHHY Local 118.340000 0.00 1.93 0.00 175,263.47
Base 118.340000 0.00 1.93 0.00 175,263.47
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166764100 Total
1,788.000 Local 0.00 6.54 0.00 211,147.23
Base 0.00 6.54 0.00 211,147.23
167250109 CHICAGO BRIDGE + IRON CO NV COMMON STOCK EUR.0128 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
7,300.000 1.000000 NHIM Local 59.649100 0.00 0.00 0.00 435,438.43
Base 59.649100 0.00 0.00 0.00 435,438.43
168615102 CHICO S FAS INC COMMON STOCK USD.0101 Apr 2013 04 Apr 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.05
23,086.000 1.000000 NHIB Local 16.619700 0.00 1,154.30 0.00 384,836.69
Base 16.619700 0.00 1,154.30 0.00 384,836.69
02 Apr 2013 05 Apr 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.05
11,544.000 1.000000 NHIB Local 16.834700 0.00 577.20 0.00 194,916.98
Base 16.834700 0.00 577.20 0.00 194,916.98
04 Apr2013 09 Apr 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.05
11,543.000 1.000000 NHIB Local 17.665500 0.00 577.15 0.00 204,490.02
Base 17.665500 0.00 577.15 0.00 204,490.02
12 Apr 2013 17 Apr 2013 ISLAND TRADER SECURITIES INC USD/DTC 0.05
11,965.000 1.000000 NHIB Local 17.945400 0.00 598.25 0.00 215,314.96
Base 17.945400 0.00 598.25 0.00 215,314.96
15 Apr2013 18 Apr 2013 ISLAND TRADER SECURITIES INC USD/DTC 0.05
10,174.000 1.000000 NHIB Local 17.301800 0.00 508.70 0.00 176,537.21
Base 17.301800 0.00 508.70 0.00 176,537.21
168615102 CHICO SFAS INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
3,500.000 1.000000 NHIM Local 17.056900 0.00 0.00 0.00 59,699.15
Base 17.056900 0.00 0.00 0.00 59,699.15
168615102 Total
71,812.000 Local 0.00 3,415.60 0.00 1,235,795.01
Base 0.00 3,415.60 0.00 1,235,795.01
168905107 CHILDREN S PLACE COMMON STOCK USD.1 28 Jun 2013 OPEN INSTINET USD/DTC
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180.000 1.000000 NHHZ Local 54.800000 0.00 0.23 0.00 9,864.23
Base 54.800000 0.00 0.23 0.00 9,864.23
16934Q109 CHIMERA INVESTMENT CORP REIT USD.01 28 Jun 2013 OPEN INSTINET USD/DTC
2,890.000 1.000000 NHHY Local 3.000000 0.00 3.76 0.00 8,673.76
Base 3.000000 0.00 3.76 0.00 8,673.76
16934W106 CHIMERIX INC COMMON STOCK 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
1,500.000 1.000000 NHIH Local 24.235600 0.00 0.00 0.00 36,353.40
Base 24.235600 0.00 0.00 0.00 36,353.40
169656105 CHIPOTLE MEXICAN GRILL INC COMMON STOCK USD.0113 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP uUSsb/DTC
100.000 1.000000 NHIM Local 371.430000 0.00 0.00 0.00 37,143.00
Base 371.430000 0.00 0.00 0.00 37,143.00
169905106 CHOICE HOTELS INTL INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
40.000 1.000000 NHHY Local 39.690000 0.00 0.05 0.00 1,587.65
Base 39.690000 0.00 0.05 0.00 1,587.65
170032809 CHIQUITA BRANDS INTL COMMON STOCK USD.0116 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
1,400.000 1.000000 NHHZ Local 9.572100 0.00 21.00 0.00 13,421.94
Base 9.572100 0.00 21.00 0.00 13,421.94
28 Jun 2013 OPEN INSTINET uUSsb/DTC
500.000 1.000000 NHHZ Local 10.920000 0.00 0.65 0.00 5,460.65
Base 10.920000 0.00 0.65 0.00 5,460.65
170032809 Total
1,900.000 Local 0.00 21.65 0.00 18,882.59
Base 0.00 21.65 0.00 18,882.59
171046105 CHRISTOPHER + BANKS CORP COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
6,400.000 1.000000 NHIH Local 6.738800 0.00 0.00 0.00 43,128.32
Base 6.738800 0.00 0.00 0.00 43,128.32
171340102 CHURCH + DWIGHT CO INC COMMON STOCK USD1. 03 Apr2013 08 Apr 2013 GOLDMAN SACHS + CO USD/DTC 0.01
14.000 1.000000 NHIB Local 63.900000 0.00 0.14 0.00 894.74
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Base 63.900000 0.00 0.14 0.00 894.74

171340102 CHURCH + DWIGHT CO INC COMMON STOCK USD1. 13 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP uUSD/DTC
300.000 1.000000 NHIM Local 61.250000 0.00 0.00 0.00 18,375.00
Base 61.250000 0.00 0.00 0.00 18,375.00

28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
8,900.000 1.000000 NHIM Local 61.698700 0.00 0.00 0.00 549,118.43
Base 61.698700 0.00 0.00 0.00 549,118.43

171340102 Total

9,214.000 Local 0.00 0.14 0.00 568,388.17
Base 0.00 0.14 0.00 568,388.17

171604101 CHUY S HOLDINGS INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSD/DTC
1,600.000 1.000000 NHIH Local 38.333000 0.00 0.00 0.00 61,332.80
Base 38.333000 0.00 0.00 0.00 61,332.80

17163B102 CIBER INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSD/DTC
1,200.000 1.000000 NHHZ Local 3.340000 0.00 1.56 0.00 4,009.56
Base 3.340000 0.00 1.56 0.00 4,009.56

171779309 CIENA CORP COMMON STOCK USD.0128 Jun 2013  OPEN INSTINET USD/DTC
830.000 1.000000 NHHZ Local 19.420000 0.00 1.08 0.00 16,119.68
Base 19.420000 0.00 1.08 0.00 16,119.68

171798101 CIMAREX ENERGY CO COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
190.000 1.000000 NHHY Local 64.990000 0.00 0.25 0.00 12,348.35
Base 64.990000 0.00 0.25 0.00 12,348.35
171871106 CINCINNATI BELL INC COMMON STOCK USD.0103 Jun 2013 06 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.01
4,100.000 1.000000 NHIH Local 3.433200 0.00 41.00 0.00 14,117.12
Base 3.433200 0.00 41.00 0.00 14,117.12
171871106 CINCINNATI BELL INC COMMON STOCK USD.0114 Jun 2013 19 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
5,130.000 1.000000 NHHZ Local 3.159700 0.00 76.95 0.00 16,286.21
Base 3.159700 0.00 76.95 0.00 16,286.21
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28 Jun 2013 OPEN INSTINET USD/DTC
4,440.000 1.000000 NHHZ Local 3.060000 0.00 5.77 0.00 13,592.17
Base 3.060000 0.00 5.77 0.00 13,592.17
171871106 Total
13,670.000 Local 0.00 123.72 0.00 43,995.50
Base 0.00 123.72 0.00 43,995.50
172062101 CINCINNATI FINANCIAL CORP COMMON STOCK USD2. 28 Jun2013 OPEN INSTINET USD/DTC
970.000 1.000000 NHHY Local 45.900000 0.00 1.26 0.00 44,524.26
Base 45.900000 0.00 1.26 0.00 44,524.26
17243V102 CINEMARK HOLDINGS INC COMMON STOCK USD. 31 May 2013 05 Jun 2013 INTERNAL SWAP DVP USD/DTC
1,200.000 1.000000 NHIM Local 29.340000 0.00 0.00 0.00 35,208.00
Base 29.340000 0.00 0.00 0.00 35,208.00
17273K109 CIRCOR INTERNATIONAL INC COMMON STOCK USD.0121 May 2013 24 May 2013 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.03
1,170.000 1.000000 NHHO Local 51.086700 0.00 29.25 0.00 59,800.69
Base 51.086700 0.00 29.25 0.00 59,800.69
22 May 2013 28 May 2013 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.03
1,940.000 1.000000 NHHO Local 51.160400 0.00 48.50 0.00 99,299.68
Base 51.160400 0.00 48.50 0.00 99,299.68
17273K109 CIRCOR INTERNATIONAL INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
340.000 1.000000 NHHZ Local 50.860000 0.00 0.44 0.00 17,292.84
Base 50.860000 0.00 0.44 0.00 17,292.84
17273K109 Total
3,450.000 Local 0.00 78.19 0.00 176,393.21
Base 0.00 78.19 0.00 176,393.21
172755100 CIRRUS LOGIC INC COMMON STOCK USD. 28 Jun2013 OPEN INSTINET USD/DTC
21,190.000 1.000000 NHHZ Local 17.360000 0.00 27.55 0.00 367,885.95
Base 17.360000 0.00 27.55 0.00 367,885.95
17275R102 CISCO SYSTEMS INC COMMON STOCK USD. 16 Apr2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
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840.000 1.000000 NHHY Local 21.155800 0.00 12.60 0.00 17,783.47
Base 21.155800 0.00 12.60 0.00 17,783.47
17275R102 CISCO SYSTEMS INC COMMON STOCK USD. 13Jun 2013 18 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) uUsSb/DTC 0.02
700.000 1.000000 NHDM Local 24.373600 0.00 10.50 0.00 17,072.02
Base 24.373600 0.00 10.50 0.00 17,072.02
17275R102 CISCO SYSTEMS INC COMMON STOCK USD. 14 Jun 2013 19 Jun 2013 CHEEVERS & CO. INC. USD/DTC 0.01
55,000.000 1.000000 NHDF Local 24.385100 0.00 550.00 0.00 1,341,730.50
Base 24.385100 0.00 550.00 0.00 1,341,730.50
17275R102 CISCO SYSTEMS INC COMMON STOCK USD. 28 Jun 2013 OPEN INSTINET USD/DTC
7,260.000 1.000000 NHHY Local 24.310000 0.00 9.44 0.00 176,500.04
Base 24.310000 0.00 9.44 0.00 176,500.04
17275R102 Total
63,800.000 Local 0.00 582.54 0.00 1,553,086.03
Base 0.00 582.54 0.00 1,553,086.03
172908105 CINTAS CORP COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
840.000 1.000000 NHHY Local 45.540000 0.00 1.09 0.00 38,254.69
Base 45.540000 0.00 1.09 0.00 38,254.69
172967424 CITIGROUP INC COMMON STOCK USD.0116 Apr2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
450.000 1.000000 NHHY Local 46.401100 0.00 6.75 0.00 20,887.25
Base 46.401100 0.00 6.75 0.00 20,887.25
172967424 CITIGROUP INC COMMON STOCK USD.0113 Jun 2013 18 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
400.000 1.000000 NHDM Local 50.170000 0.00 6.00 0.00 20,074.00
Base 50.170000 0.00 6.00 0.00 20,074.00
172967424 CITIGROUP INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
8,720.000 1.000000 NHHY Local 47.970000 0.00 11.34 0.00 418,309.74
Base 47.970000 0.00 11.34 0.00 418,309.74
172967424 Total
9,570.000 Local 0.00 24.09 0.00 459,270.99
Base 0.00 24.09 0.00 459,270.99
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17306X102 CITI TRENDS INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
230.000 1.000000 NHHZ Local 14.530000 0.00 0.30 0.00 3,342.20
Base 14.530000 0.00 0.30 0.00 3,342.20
174740100 CITIZENS INC COMMON STOCK NPV 28 Jun 2013 OPEN INSTINET USD/DTC
2,690.000 1.000000 NHHZ Local 5.980000 0.00 3.50 0.00 16,089.70
Base 5.980000 0.00 3.50 0.00 16,089.70
177376100 CITRIX SYSTEMS INC COMMON STOCK USD. 03 Apr2013 08 Apr 2013 CABRERA CAPITAL MARKETS USD/DTC 0.03
18,900.000 1.000000 NHDZ Local 70.570300 0.00 567.00 0.00 1,334,345.67
Base 70.570300 0.00 567.00 0.00 1,334,345.67
25 Apr2013 30 Apr 2013 UBS SECURITIES LLC USD/DTC 0.03
31,600.000 1.000000 NHDZ Local 64.166700 0.00 948.00 0.00 2,028,615.72
Base 64.166700 0.00 948.00 0.00 2,028,615.72
177376100 CITRIX SYSTEMS INC COMMON STOCK USD. 10Jun2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
800.000 1.000000 NHIM Local 63.030000 0.00 12.00 0.00 50,436.00
Base 63.030000 0.00 12.00 0.00 50,436.00
177376100 CITRIX SYSTEMS INC COMMON STOCK USD. 13Jun2013 18 Jun 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
400.000 1.000000 NHDM Local 62.092500 0.00 6.00 0.00 24,843.00
Base 62.092500 0.00 6.00 0.00 24,843.00
177376100 Total
51,700.000 Local 0.00 1,533.00 0.00 3,438,240.39
Base 0.00 1,533.00 0.00 3,438,240.39
177835105 CITY HOLDING CO COMMON STOCK USD2.528 Jun 2013 OPEN INSTINET USD/DTC
120.000 1.000000 NHHZ Local 38.950000 0.00 0.16 0.00 4,674.16
Base 38.950000 0.00 0.16 0.00 4,674.16
178566105 CITY NATIONAL CORP COMMON STOCK USD1. 16 Apr2013 19 Apr 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
290.000 1.000000 NHHY Local 55.403800 0.00 4.35 0.00 16,071.45
Base 55.403800 0.00 4.35 0.00 16,071.45
184496107 CLEAN HARBORS INC COMMON STOCK USD.0103 Apr 2013 08 Apr 2013 GOLDMAN SACHS + CO USD/DTC 0.01
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12.000 1.000000 NHIB Local 57.590000 0.00 0.12 0.00 691.20
Base 57.590000 0.00 0.12 0.00 691.20
22 Apr2013 25 Apr 2013 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.01
1,463.000 1.000000 NHIB Local 54.726600 0.00 14.63 0.00 80,079.65
Base 54.726600 0.00 14.63 0.00 80,079.65
08 May 2013 13 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.03
2,014.000 1.000000 NHIB Local 56.071600 0.00 60.42 0.00 112,988.62
Base 56.071600 0.00 60.42 0.00 112,988.62
184496107 Total

3,489.000 Local 0.00 75.17 0.00 193,759.47
Base 0.00 75.17 0.00 193,759.47

18538Q105  CLEARWIRE CORP CLASS A COMMON STOCK USD. 28 Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
113,900.000 1.000000 NHIM Local 4.979100 0.00 0.00 0.00 567,119.49
Base 4.979100 0.00 0.00 0.00 567,119.49
18538R103 CLEARWATER PAPER CORP COMMON STOCK USD. 16 Apr 2013 19 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
100.000 1.000000 NHIH Local 49.920000 0.00 1.50 0.00 4,993.50
Base 49.920000 0.00 1.50 0.00 4,993.50
18683K101 CLIFFS NATURAL RESOURCES INC ~ COMMON STOCK USD. 18 Apr2013 23 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
800.000 1.000000 NHDM Local 17.565000 0.00 12.00 0.00 14,064.00
Base 17.565000 0.00 12.00 0.00 14,064.00

18712Q103  CLIFTON SAVINGS BANCORP INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
440.000 1.000000 NHHZ Local 11.850000 0.00 0.57 0.00 5,214.57
Base 11.850000 0.00 0.57 0.00 5,214.57

189054109 CLOROX COMPANY COMMON STOCK USD1. 13 Jun2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
200.000 1.000000 NHIM Local 85.350000 0.00 0.00 0.00 17,070.00
Base 85.350000 0.00 0.00 0.00 17,070.00

28Jun 2013  OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
23,100.000 1.000000 NHIM Local 83.124800 0.00 0.00 0.00 1,920,182.88

Page 371 Prepared by State Street



Purchase Report by Report Date

Composite

April 1, 2013 to June 30, 2013

View Date:

July 22, 2013

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
Base 83.124800 0.00 0.00 0.00 1,920,182.88
189054109 Total
23,300.000 Local 0.00 0.00 0.00 1,937,252.88
Base 0.00 0.00 0.00 1,937,252.88
18911Q102 CLOUD PEAK ENERGY INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
280.000 1.000000 NHHZ Local 16.480000 0.00 0.36 0.00 4,614.76
Base 16.480000 0.00 0.36 0.00 4,614.76
189754104 COACH INC COMMON STOCK USD.0118 Apr 2013 23 Apr 2013 LOOP CAPITAL MARKETS uUSsb/DTC 0.02
200.000 1.000000 NHDM Local 51.510000 0.00 3.00 0.00 10,305.00
Base 51.510000 0.00 3.00 0.00 10,305.00
189754104 COACH INC COMMON STOCK USD.0128 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
64,600.000 1.000000 NHIM Local 57.079600 0.00 0.00 0.00 3,687,342.16
Base 57.079600 0.00 0.00 0.00 3,687,342.16
189754104 Total
64,800.000 Local 0.00 3.00 0.00 3,697,647.16
Base 0.00 3.00 0.00 3,697,647.16
19075F106 COBALT INTERNATIONAL ENERGY COMMON STOCK USD.0110 Jun 2013 13 Jun 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
1,600.000 1.000000 NHIM Local 26.355000 0.00 24.00 0.00 42,192.00
Base 26.355000 0.00 24.00 0.00 42,192.00
28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
11,600.000 1.000000 NHIM Local 26.565100 0.00 0.00 0.00 308,155.16
Base 26.565100 0.00 0.00 0.00 308,155.16
19075F106 COBALT INTERNATIONAL ENERGY COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET uUSb/DTC
920.000 1.000000 NHHY Local 26.570000 0.00 1.20 0.00 24,445.60
Base 26.570000 0.00 1.20 0.00 24,445.60
19075F106 Total
14,120.000 Local 0.00 25.20 0.00 374,792.76
Base 0.00 25.20 0.00 374,792.76
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190897108 COBIZ FINANCIAL INC COMMON STOCK USD.0128 Jun 2013 OPEN INSTINET USD/DTC
390.000 1.000000 NHHZ Local 8.300000 0.00 0.51 0.00 3,237.51
Base 8.300000 0.00 0.51 0.00 3,237.51
191216100 COCA COLA CO/THE COMMON STOCK USD.2518 Apr 2013 23 Apr 2013 LOOP CAPITAL MARKETS USD/DTC 0.02
300.000 1.000000 NHDM Local 42.290000 0.00 4.50 0.00 12,691.50
Base 42.290000 0.00 4.50 0.00 12,691.50
191227109 COCA COLA ENTERPRISES COMMON STOCK USD1. 02 Apr2013 05 Apr 2013 WILLIAM BLAIR & COMPANY L.L.C USD/DTC 0.05
6,677.000 1.000000 NHIB Local 36.789400 0.00 333.85 0.00 245,976.67
Base 36.789400 0.00 333.85 0.00 245,976.67
18 Apr2013 23 Apr 2013 CANTOR FITZGERALD & CO / CASTLEOAK USD/DTC 0.03
7,711.000 1.000000 NHIB Local 36.777200 0.00 231.33 0.00 283,820.32
Base 36.777200 0.00 231.33 0.00 283,820.32

191227109 COCA COLA ENTERPRISES COMMON STOCK USD1. 28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH uUSsb/DTC
57,100.000 1.000000 NHIM Local 35.153600 0.00 0.00 0.00 2,007,270.56
Base 35.153600 0.00 0.00 0.00 2,007,270.56

191227109 Total

71,488.000 Local 0.00 565.18 0.00 2,537,067.55
Base 0.00 565.18 0.00 2,537,067.55

192108504 COEUR MINING INC COMMON STOCK USD.0130 Apr 2013 03 May 2013 MERRILL LYNCH PIERCE FENNER + SMITH uUSb/DTC
2,000.000 1.000000 NHIH Local 15.236600 0.00 0.00 0.00 30,473.20
Base 15.236600 0.00 0.00 0.00 30,473.20
192108504 COEUR MINING INC COMMON STOCK USD.0116 May 2013 21 May 2013 WILLIAMS CAPITAL GROUP LP (THE) USD/DTC 0.02
3,920.000 1.000000 NHHZ Local 13.563000 0.00 58.80 0.00 53,225.76
Base 13.563000 0.00 58.80 0.00 53,225.76

28 Jun 2013 OPEN INSTINET USD/DTC
2,320.000 1.000000 NHHZ Local 13.300000 0.00 3.02 0.00 30,859.02
Base 13.300000 0.00 3.02 0.00 30,859.02
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192108504 Total
8,240.000 Local 0.00 61.82 0.00 114,557.98
Base 0.00 61.82 0.00 114,557.98
192422103 COGNEX CORP COMMON STOCK USD. 17 May 2013 22 May 2013 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.04
2,810.000 1.000000 NHHO Local 45.020900 0.00 98.35 0.00 126,607.08
Base 45.020900 0.00 98.35 0.00 126,607.08
20 May 2013 23 May 2013 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.04
1,170.000 1.000000 NHHO Local 45.727300 0.00 40.95 0.00 53,541.89
Base 45.727300 0.00 40.95 0.00 53,541.89
21 May 2013 24 May 2013 ROBERT W.BAIRD CO.INCORPORATE uUSD/DTC 0.04
3,220.000 1.000000 NHHO Local 46.028600 0.00 112.70 0.00 148,324.79
Base 46.028600 0.00 112.70 0.00 148,324.79
24 May 2013 30 May 2013 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.04
30.000 1.000000 NHHO Local 43.437500 0.00 1.05 0.00 1,304.18
Base 43.437500 0.00 1.05 0.00 1,304.18
28 May 2013 31 May 2013 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.04
1,560.000 1.000000 NHHO Local 44.849700 0.00 54.60 0.00 70,020.13
Base 44.849700 0.00 54.60 0.00 70,020.13
29 May 2013 03 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC 0.04
1,170.000 1.000000 NHHO Local 44.583900 0.00 40.95 0.00 52,204.11
Base 44.583900 0.00 40.95 0.00 52,204.11
30 May 2013 04 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.04
1,180.000 1.000000 NHHO Local 45.002800 0.00 41.30 0.00 53,144.60
Base 45.002800 0.00 41.30 0.00 53,144.60
31 May 2013 05 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC USD/DTC 0.04
1,030.000 1.000000 NHHO Local 45.059700 0.00 36.05 0.00 46,447.54
Base 45.059700 0.00 36.05 0.00 46,447.54
03 Jun 2013 06 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC 0.04
1,630.000 1.000000 NHHO Local 45.106700 0.00 57.05 0.00 73,580.97
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Units/Original Face

Base 45.106700 0.00 57.05 0.00 73,580.97
04 Jun 2013 07 Jun 2013 CREDIT SUISSE SECURITIES (USA) LLC uUSD/DTC 0.04
1,850.000 1.000000 NHHO Local 45.433800 0.00 64.75 0.00 84,117.28
Base 45.433800 0.00 64.75 0.00 84,117.28
12Jun 2013 17 Jun 2013 CONVERGEXEXECUTION SOLUTIONS LLC uUSD/DTC 0.04
2,490.000 1.000000 NHHO Local 44.579800 0.00 87.15 0.00 111,090.85
Base 44.579800 0.00 87.15 0.00 111,090.85
13Jun 2013 18 Jun 2013 CONVERGEXEXECUTION SOLUTIONS LLC USD/DTC 0.04
600.000 1.000000 NHHO Local 45.315400 0.00 21.00 0.00 27,210.24
Base 45.315400 0.00 21.00 0.00 27,210.24
192422103 Total

18,740.000 Local 0.00 655.90 0.00 847,593.66
Base 0.00 655.90 0.00 847,593.66

194014106 COLFAX CORP COMMON STOCK USD. 13 Jun 2013 18 Jun 2013 INTERNAL SWAP DVP USD/DTC
300.000 1.000000 NHIM Local 51.800000 0.00 0.00 0.00 15,540.00
Base 51.800000 0.00 0.00 0.00 15,540.00

28 Jun 2013 OPEN MERRILL LYNCH PIERCE FENNER + SMITH USD/DTC
17,000.000 1.000000 NHIM Local 52.100500 0.00 0.00 0.00 885,708.50
Base 52.100500 0.00 0.00 0.00 885,708.50

194014106 Total

17,300.000 Local 0.00 0.00 0.00 901,248.50
Base 0.00 0.00 0.00 901,248.50
195872106 COLONIAL PROPERTIES TRUST REIT USD.01 03 May 2013 08 May 2013 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.04
9,370.000 1.000000 NHHO Local 22.741300 0.00 327.95 0.00 213,413.93
Base 22.741300 0.00 327.95 0.00 213,413.93
06 May 2013 09 May 2013 ROBERT W.BAIRD CO.INCORPORATE uUSD/DTC 0.04
4,680.000 1.000000 NHHO Local 22.855400 0.00 163.80 0.00 107,127.07
Base 22.855400 0.00 163.80 0.00 107,127.07
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Purchase Report by Report Date

Composite

April 1, 2013 to June 30, 2013

View Date:

July 22, 2013

STATE STREET.

Base Currency: USD - US DOLLAR

Asset ID Security Name/Description Trd Date Stl Date Fail Days Broker Name Stl Cur/Loc  Comm Per Shr
Shares/Par/Contracts Exchange Rate Fund Price Interest Commissions Taxes/Fees/Other Net Cost
Units/Original Face
07 May 2013 10 May 2013 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.04
3,130.000 1.000000 NHHO Local 23.164200 0.00 109.55 0.00 72,613.50
Base 23.164200 0.00 109.55 0.00 72,613.50
08 May 2013 13 May 2013 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.04
7,720.000 1.000000 NHHO Local 23.430900 0.00 270.20 0.00 181,156.75
Base 23.430900 0.00 270.20 0.00 181,156.75
09 May 2013 14 May 2013 ROBERT W.BAIRD CO.INCORPORATE USD/DTC 0.04
2,380.000 1.000000 NHHO Local 23.418400 0.00 83.30 0.00 55,819.09
Base 23.418400 0.00 83.30 0.00 55,819.09
14 May 2013 17 May 2013 STIFEL NICOLAUS + CO INC USD/DTC 0.04
6,080.000 1.000000 NHHO Local 23.729900 0.00 212.80 0.00 144,490.59
Base 23.729900 0.00 212.80 0.00